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Annual Statement for the year 2005 of the FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE A - PART 1

103

Showing all Real Estate OWNED December 31 of Current Year
6

1 2 Location 5 7 8 9 10 11 12 13 14 15 16
3 4 Expended for
Additions,
Increase Permanent Gross Income Taxes,
Book/Adjusted (Decrease) by Improvements Earned Repairs,
Date of Carrying Value Fair Value Increase Foreign Amounts and Changes in Less Interest and
Description of Date Last Amount of Less Less (Decrease) by Exchange Received Encumbrances Incurred on Expenses
Property Code City State| Acquired | Appraisal Actual Cost Encumbrances | Encumbrances | Encumbrances Adjustment Adjustment During Year During Year Encumbrances Incurred
Properties Occupied by the Reporting Entity - Administrative
330 Central Avenue - Land & Other Structures...........cocoeeeevvveeecien | covienae Johnston 07/01/1969|03/01/1994 | .............. 120,612
330 Central Avenue - Land ... | e Johnston.... 07/01/1969|03/01/1994 | ..... ..2,748,910 | ...
412 Deer View Drive - House........ LS..... Johnston.... 07/01/1969103/01/1994 | .....
Atwood & Borden Avenues - Land...........cceuveveererereniienenissinennns | eeviens Johnston.... 07/01/1972]03/01/1994
Atwood & Borden Avenues - Land..........ccccoeeeemeieeereeseicereseesienns | cvveies Johnston.... 07/01/1974103/01/1994
Central Avenue - Land............... Johnston.... 07/01/1972]03/01/1994
272 Central AVENUE - HOUSE.........cccvuervierereeieiieses e Johnston 07/01/1969 | 03/01/1994
341-343 Central AVENUE = HOUSE..........covveeveverereieee e Johnston 07/01/1977103/01/1994
350 Central Avenue - Day Care Center. Johnston.... 07/01/1977103/01/1994 |.
0299999. Properties Occupied by the Reporting Entity - AdmMiNiStrative. ... ...vuieiii ettt nsenee
0399999. Total - Properties Occupied by the Reporting Entity............. .. .0 . ...(87,162)] ....
9999999, TOAIS..........ooeveeveveeieieeveeiictectete ettt sttt es st ees st st e st s s st s ese st st s st st rees st s es st s eeseeseestntassesnntensensnns | ereesierea 4284184 | ... 0]......2705082 | ... 2,705,082 ... (87,162)




Annual Statement for the year 2005 of the FACTORY M UTUAL I NS U RAN C E CO M PANY

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

E02, EO3
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Annual Statement for the year 2005 of the FACTORY M UTUAL I N S U RAN C E CO M PANY

Showing all Mortgage Loans OWNED December 31 of Current Year

SCHEDULE B - PART 1

1 2 Location 5 6 7 8 9 10 1 12
3 4 Book Value/Recorded Increase Increase (Decrease) Value of Date of Last
Loan Date Rate of Investment Excluding (Decrease) by Foreign Exchange Land and Appraisal
Loan Number Code City State Type Acquired Interest Accrued Interest by Adjustment Adjustment Buildings or Valuation
Mortgages in Good Standing
Residential Mortgages - Insured or Guaranteed

oo | [Johnston

0299999. Total - Mortgages in Good Standing - Residential Mortgages - Insured or Guaranteed

0899999. Total - Mortgages in Good Standing

9999999. Totals

General Interrogatory:

1. Mortgages in good standing $

2. Restructured mortgages $

0 unpaid taxes §.......... 0 interest due and unpaid.

0 unpaid taxes $.......... 0 interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure $
4. Mortgages in process of foreclosure §.......... 0 unpaid taxes $

.......... 0 unpaid taxes $
.......... 0 interest due and unpaid.

0 interest due and unpaid.
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Annual Statement for the year 2005 of the FACTORY M UTUAL I N S U RAN C E CO M PANY

SCHEDULE B - PART 2
Showing all Mortgage Loans SOLD, Transferred or Paid in Full During the Year

1 Location 4 5 6 7 8 9 10 1 12 13
2 3 Book Value/Recorded Increase (Decrease) | Book Value/Recorded Foreign
Investment Increase by Foreign Investment Excluding Exchange Realized Total
Loan Date Excluding Accrued (Decrease) Exchange Accrued Interest Consideration Profit (Loss) Profit (Loss) Profit (Loss)
Loan Number City State Type Acquired Interest Prior Year by Adjustment Adjustment at Disposition Received on Sale on Sale on Sale

NONE
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Annual Statement for the year 2005 of the FACTORY M UTUAL I N S U RAN C E CO M PANY

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
1 2 3 Location 6 7 8 9 10 11 12 13 14 15 16 17 18 19
4 5 Increase
Additional Book/Adjusted | Increase |(Decrease) Commitment
NAIC Date Type Investment Carrying Value | (Decrease) | by Foreign for Percentage
CusIpP Name of Vendor Desig-| Originally | and Actual During Year Fair Amount of Less by Exchange | Investment | Additional of
Identification Name or Description Code City State| or General Partner nation| Acquired [ Strategy Cost Actual Cost Value Encumbrances [ Encumbrances | Adjustment | Adjustment Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
[ G E INVESTMENTS PARTNERS IV 6,317......... [STAMFOR.......... [CT..]G EINVESTMENTS MANAGEMENT, INC........... [10/01/1997 [ .o [ e 6,317,666 | ...ooovoriiiiiens [ eeersnsnisnenenenies [eonressssssssssssssessses | oreieens 6,680,000 |...1,370,205 | ..coooovvceeian | e KIZZCKI T [
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated..........c.cocoeioiiieiicicsicsecsecscscsisnne | e, 6,317,666 | ....cocooevev.n [N [\l 0. 6,680,000 |...1,370,205 |............... 0. 302,339 [ ..o 0]..XXX.......
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
BRAZOS EQUITY FUND I L.P. 324,379..] ........ DALLAS ............. TX...]|UNITED PARTNERSHIP AGREEMENT.. |.......... 12/06/2005 [ ..o | ereeieeeeee324,379 [ e | e | e | eereeenn 324,379 [
ZERO STAGE CAPITAL 500,000.........c... | cecvene. CAMBRIDGE...... MA.. [PAUL KELLEY .....c.coevrrrrrrrenrrerieerensireniens [ v 06/30/1998 |... ..1,993,949 | ..
ZERO STAGE CAPITAL VI 6,915,747 .....{ ........ CAMBRIDGE...... MA..|UNITED PARTNERSHIP AGREEMENT.. |.......... 07/06/2001 (3,303,750 | covoveeeeeeeees | e e e
LEE PUTNAM INTERNET PARTNERSHIA ........ NEW YORK........ NY..|LEE PUTNAM INTERNET FUND ADVISQ .......... 01/06/2000 8,416,635 [ ..o | e 319,096 | .oovvevrrerrens | e
CDR DDMG CO INVESTORS L.P. (HERT]......... NEW YORK........ NY.. |UNITED PARTNERSHIP AGREEMENT.. |.......... 12/13/2005 | ..ooveeveevree | eereereeeeea550,700 [ e | e | eeereeeeeieeeeeeiieens | eereeee80,700 [ oo e | e
PRIVATE EQUITY INVESTORS Ill, LP. 1(........ NEW YORK........ NY.. |UNITED PARTNERSHIP AGREEMENT.. | .......... 05/21/1997 | ... (17,623,666) ....cvoereeerreens | o
PRIVATE EQUITY INVESTORS IV, LP. 2........ NEW YORK........ NY.. | DESAI CAPITAL MANAGEMENT.........c... | covernee. 02/09/2000 | ....covvveer | 00e0reeni 27,696,094 | oo [ [ [ 000000..2,934,235 | ... (549,921)| .. (23,119)
MORGAN STANLEY HEDGE FUND 40,00 ......... WEST CONSHOH PA.. [IMORGAN STANELY .....cccoeveveveirrresees | e 06/28/2004 | ... W1B71,660 [ [ [ e
ESG PARTNERS (BERMUDA) LP 4,393 ......... NEW YORK........ NY.. |UNITED PARTNERSHIP AGREEMENT.. | .......... 11/14/1997 | ... 18,909 |....
NEWBRIDGE NEWTORK 178,518...........| coeevnee NEW YORK........ NY.. |UNITED PARTNERSHIP AGREEMENT.. | .......... 12/13/2005 | ... . .
CREDIT SUISSE/FIRST BOSTON 9,135......... NEW YORK........ NY.. |UNITED PARTNERSHIP AGREEMENT.. ..[11/08/2005 | ... )1 ISy [T Fo
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated.........ccoiiiiininisisr s ..(9,415,699)] .. 314,886 | ...
3199999. Subtotal - Unaffiliated.........ei ittt sesssens sttt ..(8,045,494)] .. v 817,225 |
RT3 — ..(8,045494)] ..........0 |...... 617,225
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Annual Statement for the year 2005 of the FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets SOLD, Transferred or Paid in Full During the Year
5

1 2 Location 6 7 8 9 10 1 12 13 14 15
3 4 Book/Adjusted Book/Adjusted
Carrying Value Increase Carrying Value Foreign
Date Less Increase (Decrease) by Less Exchange Realized Total
CuUsIP Name or Name of Purchaser or Originally | Encumbrances, (Decrease) | Foreign Exchange| Encumbrances Consideration Gain (Loss) Gain (Loss) Gain (Loss) Investment
Identification Description City State Nature of Disposal Acquired Prior Year by Adjustment Adjustment on Disposal Received on Disposal on Disposal on Disposal Income

Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

G E INVESTMENTS REALTY PTNRS Il..... STAMFORD........ CT..| G E INVESTMENTS MANAGEMENT, INC..| 01/14/1992 | .....oovvevereeeerrreerenne | errerreeeea 127,736 [ e | e, 819,730 | ovveererrenee. 182,744

G E INVESTMENTS REALTY PTNRS IV.... | STAMFORD........ CT..| G E INVESTMENTS MANAGEMENT, INC..| 02/03/2000 ... . . ....2,082,388 ....2,082,388 |.
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated..........cocoooveiiicriicnnnen, 2,902,118 | ............. 2,265,132
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated

PRIVATE EQUITY INVESTORS Ill, L.P....... NEW YORK......... NY..]|UNITED PARTNERSHIP AGREEMENT...... 07/129/1999 | .ooveveereercereerineieens | crverereseeieesiesieeiens [ eveessriesessessesiesiens | oeveeseesans 4,821,408 |........... 21,316,097 | ..ovrvererreeeereeverenns | vereerens 16,494,689 |........... 16,494,689 | ..cocovevverererrrnns

LEE PUTNAM INTERNET PTNR NY..|LEE PUTNAM INTERNET FUND ADVISOR]08/17/2004 | ... ...3,979,629 | ..... ....6,359,631 |. ...2,380,002 |. 12,380,002 | .oveeeeeaes

ZERO STAGE CAPITAL V..., MA. |UNITED PARTNERSHIP AGREEMENT...... 07/23/2004 ... 1,157,813 | ..... ..746,053 |. .(411,760)|. (A11,760) | e

WATER STREET CORP RECOVERY FUNI NEW YORK......... NY..] GOLDMAN SACHS & CO......coovvevrrerenee. 06/15/1990] ... O e 1,015 [ 1,015 [ Lo | e 0]. ..45,552
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated...........c.ccccocovevceniconcccnccrcsneneas | e, w0 L 0]... ....9,959,865 |..... ..28,422,796 .18,462,931 |. .18,462,931 | ..... .45,552
3199999, Subtotal = UNAFfIlIAEA. ... oottt et ettt ettt st sss ettt ettt ettt st ensb st st snssensansnsansens | seeses 0. 7,736 | ... 0. 12,861,983 | ..... ..30,687,928 . 17,825,945 |. .17,825945 | ... 208,014
3309999, TOMAIS..........ocveeererreereeereerereesrseeseeseereeesesssssessensesssessenssesessassssesssssnesssssnssessesssnane  avsessssssessssssssssssssssssassasssessssssessessssasssessssssssssssnssessssssssnsssnses | sreeseesessessissesseessan [} 127,736 | oo, 0f....... 12,861,983 | ........... 30,687,928 | .....cocoeevevrenenn0 | 17,825,945 | ........... 17,825,945 | ............. 208,014
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Annual Statement for the year 2005 of the FACTORY M UTUAL I N S U RAN C E CO M PANY

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 14] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total Gross
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CusIP g| Bond |Desig Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate How Due and During
Identification Description * [n] Char |nation| Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. of of Paid Accrued Year Acquired Maturity
U.S. Government - Issuer Obligations
912810 DW 5[ U S TREASURY NOTE.......cccooccommrrmmmremmmrernmeemnmeesssneessmmeesnsssssmneesns | Cocoe | oo [ v [ oo o 98,313 | ......122.789 ... 122,789 | oo 100,000 | coovvrreerrenni98,924 | oo | BT | e | e | e 7.250] .......... 7.400 07/29/1992...| 05/15/2016...
912827 2J 0|U S TREASURY NOTE .125,000 | .ovoieirr0n 125,020 [ oo | e (1) f e | 6.250 6.230 07/18/1997...| 02/15/2007...
912827 4F 6|U S TREASURY NOTE ,250,000 | .vvereen 1,263,450 [ oo | vereiieeeced(5,210) [ o [ e [ e 5.625] .......... 5.130 04/17/2001...| 05/15/2008...
912827 4V 1|U S TREASURY NOTE 1,400,000 | .o 1,461,519 | | rreieeeeed20,181) | e [ e [ e 4750 .......... 3.130 11/13/2002... | 11/15/2008...
912827 5Z 1|U S TREASURY NOTE ...1,000,000 | .ovvreee 1,112,632 oo | (24,960 | e [ e 6.500 3.530 10/10/2003... | 02/15/2010...
912827 6J 6|USTREASURY NOTE 2,000,000 | .o0rer0rn2,026,462 | oo | i (,915) [ [ e 5.750 5.420 05/23/2001...] 08/15/2010...
912827 6T 4|U S TREASURY NOTE 500,000 | .o 1,595,749 | oo | e d(16,727) | e | o 5.000 3.620 04/03/2003...| 02/15/2011...
912827 7L 0|U S TREASURY NOTE 1,900,000 | .oireie02,003,116 [ oo | a8, 743) | o v [ s 4.875].......... 3.870 05/25/2005...| 02/15/2012...
912828 BF 6|U S TREASURY NOTE ..4,120,000 | .ooveeern 4,118,080 | oo | 03,028 | [ e 2.375 2.450 11/12/2003... | 08/15/2006...
912828 CA 6|U S TREASURY NOTE 5,000,000 oo | e 2.468 2.840 04/14/2004...| 02/15/2014...
912828 CF_5[U S TREASURY NOTE v 1,470,000 | 1467775 [ | i ({01 RO P 2.250 2.710 12/15/2004.... | 04/30/2006...
0199999. U.S. Government - Issuer Obligations. 20,309,799 | .. XXX....... | ..........20,032,126 | .......... 19,865,000 (70,938) ..o i XXX XXX | XXX ] 242,395 1 ...869,109 | XXX f XXX..o.oee.
U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securmes
36200Q 2T O GNMA PASS-THRU X SINGLE FAMILY ......ccconsvvvmmmrnrmmnrnmmenrnennens | eovene | oo | vvrerne | i ] i 2,346,257 ...2,296,558 (14,873) [ coovvvvvrerrerecrisnrneens | e 03/21/2002... | 02/15/2032...
36200Q JJ 4| GNMA PASS-THRU X SINGLE FAMILY .. ...1,288,264 ([Z1:10) ) [ I 05/17/2002... ] 03/15/2032...
36201M 2F 8| GNMA PASS-THRU X SINGLE FAMILY (15,729) [ evvveveveierierirens [ s 05/17/2002... | 05/15/2032...
36202C 6Y 4|GOVT NATL MORTGAGE ASSOCIATION 5,899 | s | e 01/11/1999...| 12/20/2028...
36204) NZ 5| GNMA PASS-THRU X SINGLE FAMILY ......ccccoevmmrrmrrmrrnnernnenneiins [oories | oo | v ] v i 714,475 1105299 o0 823,947 | oot TB2ATT | e 725,852 | e | cviiineeeeeend8,222 [ e | s 08/17/1994...| 02/15/2024...
36209D H9 8| GNMA PASS-THRU X SINGLE FAMILY .....ccoovvennreerrmnemnmeersmnennnees | eevee [ | v v 522,511 | .....102.534 | .............546,339 | ....cc........532,835 | oo 524,046 | oo | e 1981 | | 02/22/1999...| 02/15/2029...
36225A 3W 8| GOVT NATL MORTGAGE ASSOCIATION........cccocoevsnreinsninsnnnnnne | e || 2] 1] nnen...664,088 |.....104.144] ..............695193 | .............667,530 | ... 864,165 | oo | v 1501 | | 05/23/2001... | 06/15/2028...
0299999. U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securities. (23,149 oo 0
0399999. Total - U.S. GOVEINMENL........iviiieiisiieiie ettt nsaes (94,087)f o0
All Other Governments - Issuer Obligations
11070Z CC 6|BRITISH COLUMBIA PROVINCE 5,000,000 | vvvevermmrrerrrmnrrees | v (655,900) [ cvvovvvrecernrrrersens [ eenes 07/22/2005...| 08/17/2028...
13513Z AL 9| CANADA MORTGAGE & HOUSING CORRP..........cccoerermmvrrmmmrrcrsneirsns | coveee | Cf covevveaes [ AFE | ... 1,487,940 | ......101.606] ............1,524,090 | ............1,500,000 [ ........... 1,487,940 | ..o v [ v [ e 05/10/2005... | 04/01/2015...
13521J AA 9| CANADA POST CORP......cooccommrrurmmrersneiinnes (10 463) ..... 11/18/2005... | 03/15/2016...
135087 XN 9| CANADA GOVT.... (CIS10))) FSUURS IO 11/22/2005...| 09/01/2008...
135087 XX 7| CANADA GOVT (P2:Y15)] [T o 11/30/2005... | 06/01/2015...
135087 UT 9| CANADA GOVT (23,014) [ v | 04/29/2002... | 06/01/2023...
135087 VW 1| CANADA GOVT (28,848) | ...ovvvvvrieeriiens | 06/07/2002... | 06/01/2027...
135087 WH 3| CANADA GOVT.....oovverrermeremsrrinsnsesnsersssnessssssssssnsessmsssssssssssnsssssnnes | svevees [ Gl vvvvineee | IFE | ........9,867,299 | ......104.841] ........... 9,582,467 | ............9,140,000 | ............9,728,991 | ..cooiiirrmmrmrrns | v (138,309) | ..oovvvvneeerreerreeeens [ oo 05/25/2005...| 06/01/2008...
135087 WL 4| CANADA GOVT....coosvviiinrrirmnrisnrrinnneessssessnnsssssssssssnsesssssssssnssssssssssnnes | seveees [ Gl vovicvvens | IFE | .......2,973,891 | ......124.899] ............3,351,040 | ............2,683,000 | ...........2,.976,808 | .....cccooormmrrrmmmrcce | cormrrrirriciracceB7 [ | 11/22/2005... | 06/01/2029...
135087 WR 1| CANADA GOVT.....coovvvmrrerrmnremserinsneemssesssnesssssessssnsssssssssssnssssssssssanes | avevees [ Gl vvvvcinen | IFE | ..........6,613,342 | ......105.084 ] ............6,559,343 | ............6,242,000 | .........6, 571,770 [ oo | cerireend(36,220) [ oo | 12/05/2005... | 06/01/2009...
135087 XD 1| CANADA GOVT....coosvviiinrrernnrirssreisnneessssssnnsssssssssssnsssssssssssnssssssssssanes | sseees [ Gl veviciven | IFE | ............6,186,263 | ......101.281] ............6,006,976 | ............5,931,000 | ...........6,042,874 | ...ocovrrromrrrmrrccc | crrerec(1A1,872) [ s | 02/28/2005...| 09/01/2006...
135087 XG 4| CANADA GOVT 112,940,000 | .......... 14,997,144 | .cccoovvvrnn | i QA T23) | e [ e 06/14/2005...| 06/01/2033...
135087 XH 2| CANADA GOVT 1,115,000 | ..o 1,210,567 | oo | e (7,485) [ s | 06/01/2005...| 06/01/2012...
135087 XM 1| CANADA GOVT.... 13,220,000 | ..o 3,453,302 | oo [ rvrrrneend(8,288) [ o [ e 11/22/2005... | 06/01/2013...
135087 XS 8| CANADA GOVT.... ..6,284,000 | .........6,600,170 | ..ovvvoorrrremrrrinnnee | crrreeeenn(25,108) | oo [ e 03/04/2005...| 06/01/2014...
135087 XT 6[CANADA GOVT ...8,665,000 | ..voooeee 8,917,774 | oo [ rreeeeeend(35,793) | e | e 09/06/2005... | 09/01/2009...
135087 XU 3| CANADA GOVT... 117,995,000 | .......... 18,002,565 | .....oorvreermrrrerrnnee | crrrerrnnncd(3,838) | oo [ oo 05/25/2005...| 06/01/2006...
748148 QJ 5|QUEBEC PROVINCE CANADA .. ..4,500,000 | ..o A 414,542 | oo | e 1,562 | s | 03/28/2003...] 10/01/2029...
683234 SL 3| ONTARIO PROVINCE CANADA.. 7,460,000 | ..o rn.8,651,983 | oo | e 9,376) | i | s 07/12/2005...| 03/08/2033...
748148 QT 3| QUEBEC PROVINCE................ 3,695,000 | .ooorreee i, 113,152 | e | e 4,909) | e | e 06/22/2005...| 06/01/2032...
748148 QX 4| QUEBEC PROVINCE CANADA. ..1,500,000 | ..o 1,494,410 | oo | 915 | [ e 07/23/2001... | 01/22/2011...
748148 RL 9| QUEBEC PROVINCE CANADA. 2,615,000 | .ovreeee2,971,390 | oo [ covreeieeeeence(258) [ e [ e 12/08/2005... | 12/01/2036...
803854 JA 7| SASKATCHEWAN PROVINCE CANADA.........ccccooovnrvnnisssnseianiinns | oneees | Gl v |AFE [ 2,727,714 |.....120.230] ...........2,771,302 | ...........2,305,000 f........ 2,727,396 | ..o | coiniiinceec(318) | i | 12/14/2005... ] 09/05/2033...

0499999. All Other Governments - Issuer Obligations

.134,985,642

1099999. Total - All Other Governments,

134,985,642

States, Territorie:

s & Possessions (Direct and Guaranteed) - Issuer Obligations

PUERTO RICO HOUSING

745281 X7 5
11070z DF 8

BRITISH COLUMBIA PROVINCE.........cccoovviimmriiisnnniiiiinsenisiinnnnns

63,352

...10,801,536

...... 107.005
...... 107.944

64,473

AAAAAAAAAA 10,253,000

1,625
...528,030

06/28/1972...
02/15/2005...

06/01/2012...
12/18/2015...
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11070Z DK 7|BRITISH COLUMBIA PROVINCE C AFE|..........4,886,874 |.....109.657] ............4,929,082 | ...........4,495,000 | ............ 4,882,752 JD..... ...9,265 10/13/2005... | 06/17/2019...
56344Z JT 7|MANITOBA PROVINCE CANAFDA.. I [o] AFE 93,513 09/22/2005...| 02/11/2020...
626209 FE 5| MUNICIPAL FINANCE AUTHORITY BR o] AFE .35,038 02/20/2001...| 09/25/2006...
683234 VR 6| ONTARIO PROVINVE CANADA .{Cl .. 08/09/2005...| 06/02/2035...
683234 WM 6| ONTARIO PROVINCE CANADA [ 25,022,758 | ..oovvveervrieerriinnns | cvrerieeneed(8,804) [ o [ v [ 4500 oo........ 4.350 | MS..... 08/11/2005... | 03/08/2015...
748148 RK 1| QUEBEC PROVINCE CANADA. Cl.ooe [ IFE | .......... 19,356,779 | ......106.143] ..........20,568,391 | ..........19,378,000 | .......... 19,359,483 | ..o | v 1,833 | e e | 005,250 ... 5.260 | AO...... 07/08/2004...| 10/01/2013...
803854 JF 6] SASKATCHEWAN PROVINCE CANADA. C 5,677,302 | .o ) e (21,385) i L] 1.5.2500 L4330 D 05/05/2005... | 06/03/2014...
1199999. States, Territories & Possessions - Issuer Obligations..........c..ooooceevsvvvccivsiivciiisses. f....... 75064484 | . XXX....... | .........76,998 231 | .........73,161,000 | ........ 74,362,678
1799999. Total - States, Territories & Possessions (Direct and Guaranteed).........oooovvveveiiiiiiiesiesiesesisssisseens | e 9,064,484 | .. XXX....... | .......... 76,998 231 | ..........73,161,000 | .......... 74,362,678 ....0
Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed Obligations
74514L AN 7| PUERTO RICO COMMONWEALTH . AFE | .. 30,635 (13){. 06/30/2004...| 07/01/2030...
74514L BJ 5|PUERTO RICO COMMONWEALTH 2FE 20,423 9. 06/30/2004...| 07/01/2030...
683254 AA 4| ONTARIO STRAT INFRASTRUCTURE . 1FE 2,917,073 02/17/2005... | 06/01/2015...
1899999. Political Subdivisions of States, Territories & Possessions - Issuer Obllgatlons (22)
2499999. Total - Political Subdivisions of States, Territories & Possession . ..2,975,000 | ........... 2,968,131 (22)
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Oblg_ ies and Authorltles of Governments ard Thelr Polltlcal Sublelsmns Issuer Obligations
011770 N3 4|ALASKA STATE | AFE .. 2,307,795 2,372,822 (31,408) ... 01/16/2004...| 07/15/2013...
011832 CA 8| ALASKA ST HOUSING FINANCIAL CORP AFE 2,078,349 2,052,985 (10,906) ... 09/04/2002... | 12/01/2013...
011832 TM 4| ALASKA ST HOUSING FINANCIAL COR AFE 1,359,918 | ...........1,290,000 | ............ 1,381,809 (11,452) ... 10/04/2002...| 12/01/2012...
011855 AT 0| ALASKA STUDENT LOAN CORP AFE | ..........2,130,880 |.....105.772] ...........2,115,440 | ............2,000,000 | ............ 2,123,610 (7,270)] ... 07/20/2005...| 06/01/2012...
011855 AW 3| ALASKA STUDENT LOAN CORP AFE | .. 2,656,000 (5,325)| ... 08/05/2005... | 06/01/2015...
016248 5J 1|ALIEF TEXAS INDEPENDANTSCHOOL DISTRICT. AFE | ...........1,422,270 | ......110.484] ............1,336,856 | ............1,210,000 | ............ 1,362,890 (34,378)| ... 03/30/2004...| 02/15/2010...
017357 UP 7|ALLEGHENY COUNTY PA SAN AUTHORITY AFE | ...........1,196,236 | ......108.837] ............1,208,091 | ............1,110,000 | ............ 1,190,880 (5,356) ... 04/04/2005... | 12/01/2013...
04780M BY 4| ATLANTA GA ARPT REV ENUE...... AFE 2,202,486 (12,354) ... 07/26/2005...| 01/01/2012...
056559 AF 4|BADGER TOBACCO ASSET SECUR 2FE 2,812,747 (9,636)] ... 09/13/2005...| 06/01/2010...
056559 AK 3| BADGER TOBACCO ASSET SECURITIES 2FE|............1,390,600 |......105.299] ............1,432,066 | ............1,360,000 | ............ 1,390,220 (380)]... 05/03/2005... | 06/01/2027...
116421 XH 6|BROWNSVILLE TEXAS INDEPENDANT SCHOOL. AFE | ............1,505,309 |......108.450] ............1,491,188 | ............1,375,000 | ............ 1,502,280 (3,029)] ... 08/25/2005...| 08/15/2015...
13033W PV 9| CALIFORNIA INFRASTRCTURE & ECOLOGY........coovvvemmrrrrrrirrnnes 1FE 3,274,878 (29,889)] ... 07/28/2004...] 10/01/2013...
130624 GQ 6] CALIFORNIA STATE AFE 2,287,401 (50,825)] ... 08/24/2004...| 02/01/2011...
130629 6K 9| CALIFORNIA STATE AFE | ... 1,111,290 |.....109.522] ............1,095,220 | ............1,000,000 | ............ 1,078,326 (11,520) ... 01/06/2003...| 12/01/2011...
13062N 2K 2| CALIFORNIA STATE AFE 2,643,243 (40,346) ... 08/25/2003...| 05/01/2010...
13062N 2U 0| CALIFORNIA STATE 1FE 2,233,110 (31,627)| ... 09/23/2003...| 10/01/2009...
13062N G3 5| CALIFORNIA STATE 1FE 598,524 (3,326) ... 01/30/2003...| 02/01/2012...
13062N KK 2| CALIFORNIA STATE AFE 1,099,014 (18,135)] ... 01/22/2003...| 12/01/2010...
13062N L2 1| CALIFORNIA STATE 1FE 1,983,763 (17,812) ... 12/04/2002...| 04/01/2010...
13062P AF 9| CALIFORNIA STATE AFE 3,045,206 (34,518)] ... 04/21/2004...| 02/01/2011...
13062P AH 5| CALIFORNIA STATE AFE 527,266 (3,889)] ... 04/25/2003...| 02/01/2012...
13062P EA 6| CALIFORNIA STATE AFE | ...........2,210,860 |.....106.244] ...........2,124,880 | ............2,000,000 | ............ 2,147,266 (26,112)] ... 06/20/2003...| 02/01/2011...
13062P H5 4| CALIFORNIA STATE AFE | ............1,630,650 |.....107.479] ...........1,612,185 | ............1,500,000 | ............ 1,613,666 (16,984) ... 07/20/2005...| 10/01/2008...
13062P LF 7| CALIFORNIA STATE 1FE 2,180,579 (27,545)] ... 09/30/2004...] 11/01/2011...
13062P QR 6| CALIFORNIA STATE AFE 1,062,113 (17,947)| ... 08/10/2004...| 04/01/2009...
13062R J3 3| CALIFORNIA STATE 1FE ,066,144 (196)] ... 12/08/2005...| 03/01/2014...
13062R LP 1| CALIFORNIA STATE AFE (10,434)| ... 07/13/2005...| 06/01/2014...
13062R LQ 9| CALIFORNIA STATE . AFE (12,527)| ... 09/08/2005...| 06/01/2015...
130657 BE 8| CALIFORNIA ST DEPARTMENT TRANSPORTATION REVENUE.. AFE (36,115)] ... 07/09/2004...| 02/01/2015...
13066Y BV 0| CALIFORNIA ST DEPARTMENT WATER RESOURCES. AFE (8,007)] ... 01/23/2003...| 05/01/2010...
13067J BR 1| CALIFORNIA STATE ECONOMIC RECOVERY FE (1,314)1 ... 08/16/2005...| 07/01/2023...
13067J BT 7| CALIFORNIA STATE ECONOMIC RECOVERY AFE 05/07/2004...| 07/01/2023...
130684 LE 1| CALIFORNIA ST PUBLIC WORKS BOARD 1FE (2,960) 06/03/2005... | 06/01/2015...
130911 JJ O] CALIFORNIA STATEWIDE CMMUNITYS.......ccconmvvermmmrrmmerenneenssenns | eveves [ oo | covveree | IFE | ..., 1,985,160 |........96.931] ............1,938,620 | ............2,000,000 | ........... 1,985,309 | ..oooiirrmmmmrmmmns | v 149 09/02/2005...| 08/01/2031...
130911 WJ 5] CALIFORNIA STATEWIDE CMMUNITYS (22) 06/06/2005...| 04/01/2032...
130911 WL 0] CALIFORNIA STATEWIDE CMMUNITYS.......cccoovvivmrvmnnnnnnerneirons | eoveee | oo fovvrcivies | IFE | 4,221,739 | ........98.613] ...........4,289,666 | ...........4,350,000 | .......... 4,226,336 | ..ccooovvrrvrrverinnrne | corveriinrinns 3,011 06/30/2004... | 04/01/2034...
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130911 WN 6] CALIFORNIA STATEWIDE CMMUNITYS AFE | ............1,600,000 |........96.823] ............1,549,168 | ............1,600,000 | ........... 1,600,000 |.....cceovrermmermmmmens [ rrmrrmrmrirrmrnncin [ oo | o 3.450 3.450]A0...... .13,800 03/25/2004...| 04/01/2035...
158195 EU 7| CHAMPAIGN COUNTY ILLINOIS..... AFE ((CI:74 ) N ISR P 5.000].........3.760 | JJ....... .25,000 05/03/2005...| 01/01/2015...
159770 AB 2| CHARLES CITY COUNTY VA INDUS 2FE (1,868) [ ..vvvvererereiieerines [ e | s 4.875 05/19/2005... | 02/01/2009...
167501 QK 4] CHICAGO ILLINOIS BOARD EDUCATION... AFE (T 7240) | R I 6.250 09/20/2002... | 12/01/2010...
167723 AD 7| CHICAGO ILLIOIS TRANSIT AUTHORITY... (28,119) [ .vvvveeveeeciees | e | 4.250 03/13/2003...| 06/01/2008...
167723 AF 2| CHICAGO ILLIOIS TRANSIT AUTHORITY (<74 SRR IR DR 4.250 03/13/2003...| 06/01/2008...
179090 JV 8| CLACKAMAS COUNTY OREGON SCHOOL DISTRICT.. ((ET1XD ] [ I 5.250 07/08/2005...| 06/01/2016...
181054 3K 1] CLARK COUNTY NEVADA SCHOOL DISTRICT...... (GYIRSKX)) R I 5.500 02/28/2003...| 06/15/2012...
181108 SM 4| CLARK COUNTY WASHINGTON PUBLIC UTILITIES.. ((3215) ) ISR O 5.000 08/18/2005... 01/01/2015...
181234 WW 1| CLARK COUNTY WASHINGTON SCHOOL DISTRICT ((ST1G1) ) RN BN 5.250 08/13/2002...| 12/01/2012...
194653 FR 7| COLLIER COUNTY FLORIDA SCHOOL BOARD | (CVAAL)] [ I 5.000 08/15/2002... | 02/15/2011...
232760 PS 1| CYPRESS-FAIRBANKS TEXAS INDEPENDENTSCHOOL DISTRI] . (UATET0) [ 5.000 07/08/2004...| 02/15/2009...
241627 AT 5|DE SOTO PARISH LA POLLUTION CONTROL... (0774 R I 5.000 09/05/2003...| 10/01/2012...
249168 CR 4|DENVER COLO CITY & COUNTY BOARD WASTI (65,383) [ ..vvvvereerrrirerriies [ e 5.500 10/30/2003... | 11/15/2011...
249271 FP 7|DENVER COLORADO CITY & COUNTY SPCIAL FACS ARPT. . (CCI0])) RN BN 6.000 07/28/2005...| 01/01/2011...
251131 CC 0| DETROIT MICHIGAN CONVENTION FUND.........ccoovvvmmmrinmririnniinnas TQESRNT:Y) [N ISR D 5.000 09/22/2003...| 09/30/2012...
25476A Y7 8|DISTRICT OF COLUMBIA 5,909,765 5,782,802 (42,305) [ ovvvoevreerireniieni [ s 5.250 06/03/2004...| 06/01/2011...
274536 EZ O|EAST PORTER COUNTY SCHOOL BUILDING... 11,220,951 ..1,212,857 (CH07)) [ I 5.000 05/06/2005...| 01/15/2012...
283767 Z4 6|EL PASO TEXAS INDEPENDENTSCHOOL DISTRICT. 1,719,119 .1,700,047 ARIEX) ] [ B 5.250 06/23/2004...| 08/15/2013...
29270C HN 8]|ENERGY NORTHWEST WASHINGTON ELECTRIC... 1,678,200 1,651,058 (VLA V7)) [ I 5.250 02/11/2005...| 07/01/2009...
296117 AN 4| ESCAMBIA COUNTY FLORIDA HEALTH.... 1,880,710 1,774,964 T(CTSHCI0L:Y) RN IR DR 5.000 03/05/2003...| 11/15/2007...
296117 AV 6| ESCAMBIA COUNTY FLORIDA HEALTH.... ..1,096,426 (5,494) [ ..vvvveveresnciinns | e 5.250 06/15/2005...| 11/15/2013...
303822 BN 9| FAIRFAX COUNTY VA ECONOMIC DEV AUTH RES ..2,781,799 (A P2:Y) N [N DR 6.100 06/10/2005...| 02/01/2011...
311450 EN 6| FARMINGTON N MEX POLLUTION. 1,494,453 | oo | e 135 [ [ o 2.750 09/28/2004...| 04/01/2033...
311450 EQ 9| FARMINGTON N MEX POLLUTION. 6,000,000 | cveorveereeerrnrennns | eeerrreeesnnennneeens | e | oo 3.550 03/17/2005...| 04/01/2029...
31359M WJ 8| FEDERAL NATL MTG ASSN 5,963,018 SSTOSTURSRRRRRRURN EVOTOUROTIRRUROTOORY DRSOOPOR 4.625 03/08/2005...| 10/15/2014...
341426 EC 4| FLORIDA ST BOARD OF EDUCATION.......ccossveemmeermeeerneresnnenennees 3,358,013 (CAIR:V2)) R I 5.250 11/17/2003... | 06/01/2012...
34161D AH 8|FLORIDA ST DEPAPRTMENT OF TRANSIT... 2,709,775 (QPZCTY) N B 5.000 05/20/2005...| 07/01/2014...
342815 KU 0| FLORIDA ST MUNICIPAL LOAN COUNCIL. ..1,368,055 (VA VX)] IR B 5.250 11/08/2002... | 11/01/2013...
345397 SM 6| FORD MOTOR CREDIT CORP........cccoccoonne. 762,725 | e (CINKYS) I— 6,212 | coeeeererrennneiienees | e | e 7.375] ... 05/20/2005...| 10/28/2009...
366155 NE 5| GARLAND TEXAS INDEPENDENT SCHOOL DISTRICT. ..2,115,207 (VLT A )] [T B 5.000 09/09/2003...| 02/15/2010...
370425 RP 7| GENERAL MOTORS ACCEPTANCE CORP........ 1,614,863 | .........c.. (GRS ) — LIV [N IR DR 7.750] ccooonnn 06/14/2005...| 01/19/2010...
373538 R7 4| GEORGIA ST HOUSING & FINANCIAL AUTH..... 248,720 (EY(5))) [OOSR ISP SR 4.850].......... 01/28/2003...| 06/01/2017...
38122N AN 2| GOLDEN ST TOB SECURITIZATION CORP CALIF 5,229,430 | .ooovvveerrrrinnneiinns | v 0K [ B 5.000 08/25/2004...| 06/01/2021...
38122N BR 2| GOLDEN ST TOB SECURITIZATION CORP CALIF ,128,478 (1072 VORI O 5.750 10/12/2005...| 06/01/2023...
38122N BV 3| GOLDEN ST TOB SECURITIZATION CORP CALIF 1,687,976 (1,009) [ v e 5.500 08/26/2005...| 06/01/2033...
38122N BY 7| GOLDEN ST TOB SECURITIZATION CORP CALIF 421,052 (IV2315)] [ I 5.500].. 08/26/2005...| 06/01/2043...
38122N FX 5| GOLDEN ST TOB SECURITIZATION CORP CALIF .... 1,048,213 (0774 ] IR 5.000 07/28/2005...| 06/01/2020...
38122N GA 4| GOLDEN ST TOB SECURITIZATION CORP CALIF .... 1,610,453 | ..ovvverrrerreernenee | e KT IS O 5.000 07/28/2005...| 06/01/2023...
386442 RX 7|REF-SERA ...coccoosriirrerrrrrireneiiennens 3,522,135 (PRYCLT)] R B 5.000 04/15/2005...| 06/01/2012...
414004 YW 5|HARRIS COUNTY TX... 1,633,505 ((CKT0 ] [ I 5.000 04/06/2004...| 08/15/2021...
414004 ZX 2|HARRIS COUNTY T, 8,231,818 (0] [ B 5.000].. 06/23/2004... | 08/15/2032...
414152 QH 4|HARRIS CNTY TEX HE 1,507,602 (14,402) [ ..vvvvevvrereisrerinns | e 5.250 04/18/2005...| 12/01/2013...
419818 FB O|HAWAII ST HSG FIN & DEV......... ..2,180,140 (VXN A [— - 5.000 09/10/2002... | 07/01/2009...
43231K AA 4| HILLSBOROUGH CNTY FLA EDL......cccruvvrmverrnnnrnnennsenenmsnsisseeens [ coveeee | oo | e T[AFE [ oiceoc...487,935 | ......106.269 ] ..............478,211 | .............. 450,000 | .....oeccnnns 482,886 (L] R 5.750] ccooovnn 03/28/2003...| 04/01/2018...
43232F JQ O|HILLISBORUGH CNTY FL CAP IMPT.. 2,797,565 (29,412) [ ovvvereeererersrreinns | e 5.000 01/16/2004...| 08/01/2014...
45188R T2 5]ILLINOIS DEV FIN AUTH REV 2,868,280 (36,058) [ ..vvvoevrverrerriireni [ s 5.000 08/13/2002... | 09/01/2009...
45189F CN 2| ILLINOIS DEV FIN AUTH REV......c.ccrmvvvrmmrrirmerrinnsersnnesssnsinssesneeees | wevviee | oo | i | 2FE | eee..1,077,910 ......108.107{ ............1,081,070 | ............1,000,000 | ............ 1,067,503 (749) [ v | 5.500].........4. 06/07/2004...| 10/01/2013...
45200B AK 4|ILLINOIS FIN AUTH REV. 1,391,184 ([XC1:15)]) ORI IRV DR 5.250] ..coonnn 08/18/2005... | 10/01/2013...
45200L NW 2| ILLINOIS HEALTH FACS AUTH ...842,355 |.....101.464] ...............760,980 | ...............750,000 | ............... 767,361 (27,427) [ vvvevvererseerinns | e 6.000 03/12/2003...| 08/15/2006...
45200P GC 5| ILLINOIS HEALTH FACS AUTH REV .. 11,373,961 1,353,945 ((RCPL)) [N SRR D 6.000 07/13/2004...] 05/15/2010...
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45200P TG 2| ILLINOIS HEALTH FACS AUTH ......ccovvvvmrrrermeremnenenrnneenssnnsnsnnssnnens [ oneeee | oo [ eoveeeennne 2FE|..........T46,732 | .....100.249] .............. 701,743 | ...............700,000 | .....c.coe...c. 705,038 ((RIVLX)) [ I 5.000 3.030 09/11/2002... | 05/15/2006...
45201Y NU 7|ILLINOIS HSG DEV AUTH REV AFE 2,000,000 SRR B 2.790 2.790 03/03/2005...| 08/01/2017...
452150 AR 6| ILLINOIS ST AFE|..........1,077,100 |.....102.708] ............1,027,080 | ............1,000,000 | ............ 1,054,590 (EX0/074 ] R B 5.125 4.070 01/22/2003...| 12/01/2011...
454797 5D 9| INDIANA HEALTH FAC FING AUTH AFE . .100,000 SRS O 5.000 4.990 12/05/2005... | 03/01/2030...
454798 MG 1| INDIANA HEALTH FAC FING ......cooovveveirrrrnnerrinnnennseninsesssnesnisssenens [ oveees | oo [ vevennnne 1FE|............1,162,667 |......103.495] ............1,081,523 | ............1,045,000 [ ............ 1,089,847 (22,919) [ covvvvvvrrererecrrssenneins | e 5.500 3.120 09/12/2002... | 11/15/2007...
454798 PS 2| INDIANA HEALTH FAC FING AUTH REV ......ccooovvmrvrenmeenneeeersneeonne [ coveeee | oo e 1FE|............1,517,236 |......106.263] ............1,487,682 | ............1,400,000 | ............ 1,503,046 (G IC10)) T I 5.000 3.590 01/21/2005...| 11/01/2011...
45884A BU 6| INTERMOUNTAIN PWR AGY UT.....ccooovnrremmrriieriesnneeisnsessnsessssess | coveeee | oo [ covevvnnns [ AFE | ........10,804,602 | ......112.672] ............9,971,472 | ............8,850,000 | ......... 10,194,522 (V2374 1°) ) [N OO PO 6.500 2.870 02/24/2004...| 07/01/2010...
46613Q BB 9| JEA FLA ST JOHNS RIV POWER 6,347,713 | oo | v (URREKT:) T RN P 5.000 2.850 05/20/2003...| 10/01/2009...
46936F AG 3| JACKSONVILLE FLA EXONOMIC DEV .......ccovmvvermrrermsrersneessneenas | evevene | oo | evivnenens | AFE | eeev...1,044,940 |......100.086 ............1,000,860 | ............1,000,000 | ............ 1,041,649 (1,649) [ v | o | s 4.000 3.670 12/22/2003... | 09/01/2023...
485093 BR 8| KANSAS CITY MO SCH DIST BLDG 5,362,948 ((SZRCH D) TR I 5.000 3430 09/24/2003...| 02/01/2011...
496153 AE 7|KINGS RIV CONSV DIST CA... 2,256,220 (VLRI | [ I 5.000 3.510 09/30/2004...| 05/01/2011...
511773 AK 9|LAKELAND FLA WTR & WASTEW. 1,738,394 (13,808) [ +.vvvvevrerrreererriees [ e 5.000 3.870 08/21/2002... | 10/01/2012...
529050 CA 2|LEXINGTON CNTY SC HEALTH SVCS .. ..1,796,746 (4,853) [ v | e 6.000 5.390 05/20/2004...| 05/01/2019...
537428 WP 5|LITTLE ROCK ARK SCH DIST. . 1,066,751 [2S1S) ) OO IO 5.500 4.840 10/28/2005... | 02/01/2020...
546071 AC 5|LOUISA VA INDL DEV AUTH SOLID WASTE ......cconmvverrmrrrserirnnes 6,369,503 | ...oouvveerrrrrrnrriinns | e V7T IR PO 2.300 2.400 05/17/2005...| 03/01/2031...
56052E CR 7| MAINE ST HSG AUTHMTG PUR.......ccc.coomrrvrmrrirnnnee 326,822 (X)) ORI ISP ISR 5.250 4.760 12/05/2002... | 11/15/2015...
564385 3D 2| MANSFIELD TEX INDPT SCH DIST ......covvevvenrrrennrinnrnserseississnins | eoveees [ o | evserenn | AFE | ........1,108,390 | ......108.079] ............1,080,790 | ............1,000,000 | ............ 1,103,939 | .o | e (4451) | e | e 5.000 3.650 06/08/2005...| 02/15/2015...
566854 CW 3| MARICOP CNTY ARIZ POLLUTION C......cooovvverrreermneeanreermnnesneeeens | coneeee | wo [ corevennns [ 2FE | ..........1,400,000 | ........99.838] ............ 1,397,732 | ...........1,400,000 | ......c.....1,400,000 | ..oovormreermmemmrmnee [ eormmmrmrnmmeemmeeemnnnee | eovmneernnnennneennnneens [ evmeeeiseeesnneeesnenes [ eeenneens 4.000 4.000 06/25/2004...| 01/01/2038...
566854 CX 1| MARIICOPA CNTY ARIZ POLLUTION CTLCORP ......ccccoeevevvervens fevveene | oo | cvvreeeens | 2FE | ... 1,454,745 | ........96.879] ............1,453,185 | ............1,500,000 | ........... 1,455,451 | coooevireiecinrccee | crvveveiiereeneen 706 [ e [ e 2.900 3.050 04/07/2005...| 03/01/2035...
566854 CY 9| MARICOPA CNTY ARIZ POLLUTION CTL CORP.......ccccconmveeimmrenne | coreeee | o coreveere [ AFE | ..........4,850,300 |........96.879] ............4,843,950 | ............5,000,000 |.......... 4,852,325 | ..coovormrrrmmmrrmmnne | worrrrcrrnnni 2,025 [ oo [ e 2.900 3.050 05/06/2005...| 06/01/2035...
57419J E7 4| MARYLAND ST CMNTY DEV ADM .......ccoovvrmmmremmmnennmeermneeineeesnns | evveens [ oo | covicvnee | IFE | ... 1,016,470 | ......101.162] ............1,011,620 | ............1,000,000 | ....c...... 1,011,244 | oo | ceeiieieiie(5,226) [ s | e | 4.400 3.470 05/19/2005...| 04/01/2007...
575827 EF 3| MASSACHUSETTS STATE.......ccccocimmerrnmmrrneerrnnersnsessrsssssssssssseeees | coneeee | oo [ coreeeennne [ AFE ] oecco...4,696,800 | ......110.718] ........... 4,428,720 | ............4,000,000 |........ 4,501,592 | ...ccooorirrmmmrrmmnne | crrrrrereen(94,585) [ oo [ oo 6.000 3.180 11/20/2003... | 11/01/2010...
575827 N3 0| MASSACHUSETTS STATE.......ccooovimmrremmeeinereesnneeneesssssessssssessnneees | cvneeee | oo [ coveevcrnne [ AFE | onvi..7,445,526 | ......109.421] ............7,057,655 | ............6,450,000 | ...........7,227,294 | ..oovvvorrrermnriirnnne | cvrrrereec(72,535) [ oo [ v [ s 5.750 4.090 12/10/2002... | 10/01/2014...
575827 N7 1| MASSACHUSETTS STATE........ccocconmmmmrmmmmrnrrrrmnmrneessrmsesssmssssseeees | coneeee | oo [ coreevnnee [ AFE [ 10000 2,719,070 | ......109.421] ............2,598,749 | ...........2,375,000 | ...........2,692,425 | ...ccooovrvrrrmvmrimnnne | crrrrrereecd21,760) [ oo [ oo 5.750{..........4.190 05/19/2005...| 10/01/2016...
575827 YK O|MASSACHUSETTS STATE.......cccoocimmmremmmreneneermmnesnnesssmseesssssssneeees | cvneeee | eo [ coreeeernne [ AFE | .evir1.2,816,700 | ......110.117] ............2,752,925 | ...........2,500,000 | ......c.... 2,796,153 | ..vvveorrrcermrrremmnee | crrverereecd(20,547) [ oo [ e 6.000 4.250 04/20/2005...| 02/01/2014...
57582N FD 2| MASSACHUSETTS STATE......cccocommrirmmmrivmneerissssssssesssssssssssssssssas | avvves [ oo | voviovrne | IFE | .........5,571,492 | .....107.158] ............5,282,889 | ...........4,930,000 | ...........5,366,543 | .....cccooorrrmrrrmmrrins | crrireers(99,241) | oo | 5.250 11/20/2003... | 02/01/2010...
57582N G4 1| MASSACHUSETTS STATE........ccoconmermmerermneenenssssssessessssnessssssesss | seeeen [ o | ceevenee | IFE | ..........5,696,700 |......111.385] ............5,569,250 [ ............5,000,000 | ...........5,636,191 | .coveerrrrmrmrmmrrns | cerrrreees(48,034) [ o | 5.250 09/21/2004...| 08/01/2016...
57582N G9 0| MASSACHUSETTS STATE......cocovvvciimmmesviisssmsssssssssssssssnsssssssesssssss | vvsese | o [ coveeeeres | AFE | 100000000..2,295,820 |......114.094] ............2,281,880 | ...........2,000,000 | ....c0..... 2,276,041 | covoooocrverrvennrrron | cvreenreeee(17,700) | s | s 5.500 11/09/2004.... | 12/01/2017...
57582N KF 1] MASSACHUSETTS STATE........cccommrimerrnmnnrserrrsssssnessssssssssssssns | wvvves [ oo | voevinee | IFE [ 1,231,131 ......110.556 | ............ 1,216,116 | ............1,100,000 | ........... 1,225,340 | ..oooervvirrirrvvcns | v BTN [ i | 5.375] .. 05/02/2005...| 01/01/2017...
57582N UM 5| MASSACHUSETTS STATE.......cccccconmermmremmmeeineressmmeesssessssnmesssssssess | sevees [ oo | covveneee | IFE | ... ...3,371,280 | ......108.174] ............3,245,220 | ............3,000,000 | ...........3,314,823 | ..ooooirrrmrrrmrres | cerireed(30,844) [ s | i | 5.000 02/17/2004...| 08/01/2014...
57582N XC 4| MASSACHUSETTS STATE.......cccocommrimmerrrnnnrnensrsssssnessissessssssssss | weevs [ o | cevvenee | IFE | ..., 3,418,920 |......109.983] ............3,299,490 [ ............3,000,000 | ...........3,357,982 | ..cooevvrrmmrrmmrrns | verrireenns(34,986) [ oo | 5.250 03/04/2004...| 08/01/2014...
57583P CX 5| MASSACHUSETTS ST FED HWY ....cccoovvvvmmerernmnennneeseneensneesnneees | evvvnee | oo | eevnnees | AFE | 1,344,780 |.....107.231] ........... 1,286,772 | ............ 1,200,000 | ..cooorerr 1,294,122 | oo | (21,893 | o | e 5.500 08/13/2003...| 12/15/2009...
57586C KJ 3| MASSACHUSETTS ST HEALTH....cooovvviieencevvsssensreisssneneissnsssisssens | vsene | o [ evveneeres [ AFE | 100000000.2,212,020 |......108.052] ............2,161,040 | ............2,000,000 | ..........2,202,834 | .ooooorrrrrvervemrrrrons | crrrrririreens(9,186) | s | e 5.000 06/29/2005...| 08/15/2014...
576000 AP 8| MASSACHUSETTS ST SCH BLDG.........coccocnmeeemereermmeernereermseesneees | evneeee | o [ coreeeennne [ AFE | .cc....6,155,336 | ......107.924] ............6,081,517 | ...........5,635,000 | ............6,130,649 | ...cooorrrrrmmmrrmmnee | crrrrrereen(24,887) | oo [ oo 5.000 07/15/2005...| 08/15/2012...
581663 K3 4| MCKINNEY TEX INDPT SCHDIST ....cccoovvvvvrvmenreriirsnessserssssnnnssssnnns | wvviees [ oo [ eivvenn [ AFE | ivvvnennn1,961,536 |......106.664 ] ............1,909,286 | ...........1,790,000 | ...ccccc000. 1,913,653 | covovorervvvirrrrrris [ cvrrereccesR1,675) | s | o 5.000 09/24/2003...| 02/15/2011...
583886 4D 5|MECKLENBURG CNTY NC......cccoouervmmrrrmnernnnrrnmensinnssssmssssssssesnens | coveees | oo [ eorevinnne [ AFE ] onveer.5,601,762 | ......101.231] ...........5,370,305 | ............5,305,000 | .......... 5,432,466 | ....coorvrvermvrrirenns | crrerrereenn(55,583) [ oo v [ s 4.800 10/25/2002... | 03/01/2008...
59164E DN 4| METRO WASTEWTR RECLAMATION .......ccoovvremmmeemmmeernmnenmneernnes | wvevnne | oo | evcrnneees | AFE | 1,519,322 1.....107.786 | ............1,503,615 | ............ 1,395,000 | ..cooveeen. 1,483,011 | oo | e (12,043) | s | e 5.450 10/30/2002... | 04/01/2012...
592597 S7 4| METROPOLITAN TRANSN AUTH NY ....covvvvierrreriinerinneeiisnseinnees [ s AFE | ........... 1,882,318 | .....104.395] ...........1,826,913 | ............ 1,750,000 | ....cc.... 1,818,072 | .ooooririivces | e @I [ | 5.000 10/29/2002... | 01/01/2009...
592646 ND 1|METROPOLITAN WASHINGTON DC ARPT AUTH SYS......coovvconee [ coreeee | oo [ v 1FE|............1,056,730 |......105.911] ............1,059,110 [ ............1,000,000 | ............1,051,990 | ..coovorrrrrrmmrrimmnce | correrrannccs (4, T40) [ oo [ oo 5.000 03/31/2005...| 10/01/2012...
59333P GB 8| MIAMI-DADE CNTY FLA AVIAT .....coovvvcermveceneeecceneresnnneennnsisssseennnees | evienne | oo | evcennrries | AFE | 2,145,609 |......106.226 ............2,156,388 | ............2,030,000 | ..cc000.ecc. 2,145,246 | ooooovveorrrereeans | eeiereicinnneia(363) | oo | e 5.000 12/19/2005... | 10/01/2012...
59455T GQ 9| MICHIGAN MUN BD AUTH REV........cooovvrmmrrenmmeeinnneensneensessessseeenns | wveeees [ oo | vovvenee | IFE | ..........3,249,090 |......106.869] ............3,206,070 | ............3,000,000 | ............3,226,400 | .....cccoorrrmrrrmmmrrs | verrrreeecs(22,690) [ 1oovverrirrcirriinns [ e 5.000 04/28/2005...| 06/01/2011...
594653 N8 6|MICHIGAN ST HSG DEV AUTH 3,205,557 | oooovvverenrennnriens | e (893) | o | s 5.125 12/07/2005... | 06/01/2011...
59465E 3Z 4| MICHIGAN ST HOSP FIN AUTH ......cocooimnrrvnmmnenennnnnernenesrnsensnnnes | wevnne | oo | eevieens | AFE | eve..1,073,350 |......101.158] ...........1,011,580 | ............1,000,000 | ............ 1,022,053 | .ooovvveverereeercrnnns | eererreeenn(18,304) [ oo [ o 5.000 01/31/2003...| 03/01/2007...
59465E 5K 5| MICHIGAN ST HOSP FIN AUTH REV 5,233,891 [ .oooervverirrrreirrinns | eerieerennn(20,959) | oo [ v 5.000 08/11/2005...| 11/01/2009...
59465E 5N 9| MICHIGAN ST HOSP FIN AUTH REV .......cocvnvvvvmerrnnnrnnerirneennne [ coreeee | oo [ eovevinnne [ AFE | oeiii.2,155,360 | ......108.314] ............2,166,280 | ............2,000,000 [ ............ 2,123,692 | oo | errrenennc(15,188) | oo | e 5.500 10/30/2003... | 11/01/2012...
605360 KN 5| MISSISSIPPIHOSP EQUIP .........coconmvvemrrermmeennenenneeesnsessssneessssneses | coneeee | oo [ coveeecrnee [ AFE [ e, 168,162 | ......101.334] ............... 162,134 | ............... 160,000 | ...cooconecen. 162,196 | covoooveeeecreeeeeens | v 211 | e | e 5.400 01/21/2003...| 01/01/2007...
608333 AG 5| MOHEGAN TRIBE INDIANS CONN GA 593,236 | oooovrereree(7,680) | oo A917) | s | e 5.500 11/21/2003...] 01/01/2013...
608333 AH 3| MOHEGAN TRIBE INDIANS CONN GA ........ccocoomvermmmrermnenmseenerneenes | coneeee | o [ ovevinnne [ 3FE [ 1,276,398 | ........99.847] ............ 1,347,935 | ............1,350,000 | ............ 1,280,262 | ..oocvvvrvreeerriennns | cvrirnnrernni 2806 | e [ oo 5.125].. 05/20/2004...| 01/01/2023...
612125 8T 4| MONTANA ST BRD HSG .....cooonvrrerreennnrirnneensenissnmeessnsesssenesssssness | coneeee | oo | cevnnneT[AFE | o.ev.....1,368,063 | ......104.043] ............1,378,570 | ............1,325,000 | ............ 1,366,183 [ ..oovvevreeeenceernnee | vvrvereeneed (18T [ s [ e 6.000 03/30/2005... | 12/01/2016...
613041 GQ 9| MONTGOMERY ALA BMC SPL CA .....cccoonmvvrimmnrrnnremseenssnenesennns | coveeee | o [ eorevernne [ AFE | 2,676,697 |.......97.127] ...........2 772,976 | ............2,855,000 [ ............ 2,711,199 | oo | e 30,669 | v | e 5.000 11/01/2004.... | 11/15/2012...
616669 AA 5| MOREHOUSE PARISH LA POLLUTION.. 2,565,725 2,564,782 SSUSSTURSRRRIRTN ISR PRSP 5.250 11/07/2005... | 11/15/2013...
618890 CJ 4| MORROW CNTY ORE SCH DIST 1,093,630 |......107.906] ............1,079,060 | ............1,000,000 | ............ 1,085,924 (7,708) | v 5.000 04/29/2005...] 06/15/2012...
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641459 QF 2|NEVADAST.... AFE | .. ...2,200,000 2,311,366 ((CIONC7/74) T I 5.000 3.390 10/04/2002... | 05/15/2009...
641460 RH 5|NEVADAST.... AFE 11,319,593 ,230,000 1,298,899 (9,247) [ v | e | s 5.000] .......... 4.000 09/04/2003...| 06/01/2012...
644686 ZV 2| NEW HAMPSHIRE STHSGFIN . AFE 2,121,350 |......100.300] ............2,096,270 | ............2,090,000 | ...........2,921,350 [ ...oooovrrmrrmrrrmnrrins [ rvrrrrmnerrennincni [ o | o 5.800 5.670 11/09/2005... | 01/01/2026...
64579X BG 8| NEW JERSEY HEALTH CARE . AFE .3,279,900 (021315 [ IO 5.000 3.770 08/25/2005...| 09/15/2014...
645916 K3 O|NEW JERSEY ECONOMIC DEV AUTH .. AFE 2,711,050 (V2] | IR I 5.000 3.870 08/18/2004...| 09/01/2013...
646046 KY 7|NEW JERSEY ST CTFS PARTN (12,354) [ .ovvereeereneesereinns | e 5.000 3470 12/16/2004... | 06/15/2011...
646135 3A 9|NEW JERSEY ST TRANSN TRDE AU ... (20,518) [ .vvvvrvereerriens 5.250 3.730 09/23/2004...| 12/15/2014...
646135 5F 6|NEW JERSEY ST TRANSN TR......cccoonneee (14,327) [ ovveeeeverrrsereinns | e 5.250 3.750 01/06/2005...| 12/15/2014...
646139 XV 2| NEW JERSEY ST TPK AUTH TPK RE (I TXY) RN TR DR 6.000].......... 3.410 01/15/2004...| 01/01/2014...
647198 7Z T7|NEW MEXICO MTG FIN AUTH.... (RIGEE)) R DO 5.950 5.620 09/03/2003...| 07/01/2028...
647200 HX 5|NEW MEXICO MTG FIN AUTH......ccconsvvemmmrerarremmmeeineeesmneenensessnees | vveeee | o | cevvene T[AFE [ 1,499,940 | .......99.847] ............ 1,497,705 | ............1,500,000 | ...ccccc.1,499,953 | ..oovvoorveenrinnnce | o 13 [ s | e | 4.050(.......... 4.040 10/13/2005... | 07/01/2026...
647310 WD 9| NEW MEXICO ST SEVERANCE.. ((STORCTA0) ) ORI IO 5.000 3.270 05/21/2004...| 07/01/2008...
647353 AU 5| NEW MEXICO ST HWY COMN REV (QEN0KT)) R I 5.250 3.130 10/15/2004... | 06/15/2010...
64966A X8 3|NEWYORKNY ... (QICRERI)) O I 5.250 3.780 08/13/2003...| 11/01/2009...
64966B L5 O|NEWYORKNY ... (L7))] [ B 6.000 5.090 08/01/2005...| 08/01/2016...
64966B L9 2|NEWYORKNY ... (15K 1) SUURRSTURRRR ISPURTIRRRTY ISR 6.000].......... 5.090 05/27/2004...| 08/01/2016...
64966C E5 6|NEWYORKNY ... (14,584) [ ooooveererieeins e 5.0001.......... 4.110 07/13/2004...| 08/01/2013...
64966C V2 4|NEWYORKNY ... (PZRC1:1) | N I 5.000].........4.100 06/14/2004...| 08/01/2011...
64966C V8 1|NEWYORKNY ... 1,061,486 ((CXE0[0) ) R BN 5.000].......... 4.050 08/04/2004...] 08/01/2013...
64966D L6 4|NEW YORKNY CITY.....ccoocvvmmneens 15,248 (K70 ST O 5.500 2.620 03/10/2005... | 08/01/2006...
64966D PP 8|NEWYORKNY ... 1,627,470 1,623,056 (A 418) [ s | | 5.000].......... 3.780 08/26/2005...| 11/01/2013...
64966E 5E 3|NEWYORKNY .. .3,236,370 3,221,668 (Q(17]) R I 5.000 3.530 07/15/2005...| 08/01/2011...
64966E 5M 5|NEWYORKNY .. 12,184,580 2,177,414 (ALC1:)]) [OOSR NSRRI DR 5.000].......... 3.780 07/15/2005...| 08/01/2014...
64966E D5 3|NEWYORKNY .. 4,065,713 4,038,734 (PLRSTE)] [T B 5.000 3430 06/06/2005...| 06/01/2011...
64966E QD 2|NEWYORKNY .. ...221,948 217,769 (U /4*)) SRR IR PR 7.250] ccoonn 3.270 08/01/2005...| 08/15/2007...
64966E QE O|NEWYORKNY ... 1,375,780 (35,385) [ .vvvveiirerriesniiins | e | s 7.250] ... 3.260 04/05/2005... | 08/15/2007...
64966E WX 1|NEWYORKNY ....... 5,106,696 ((CIHATZY) T I 5.100 3.040 08/01/2005...| 08/01/2008...
64966E Y6 8|NEWYORKNY ... (VA44SR 5.250 3.870 08/01/2005... | 08/01/2008...
64966E YT 8|NEWYORKNY ... (CX:1510) ) [T OO 5.250 3.790 11/19/2002...| 11/01/2008...
64966F LY 8|NEWYORKNY ... ((ETS174 ) R ISR DR 5.000].......... 3.740 09/14/2005...| 09/01/2013...
64970K PV 3| NEW YORKNY CITY MUN WTR FIN .. (32473) [ ovvvreverrseerinns | e 5.500 3.550 06/04/2004...| 06/15/2010...
64971K AW 6| NEW YORKN'Y CITY TRANSIT.. (QLCHOZ:Y) N I 5.250 3.860 08/21/2002...| 02/01/2012...
64971K BD 7|NEW YORKNY CITY TRANSIT.. (10,405) [ .vvovvvereerriiens | 5.250 4.750 10/23/2002... | 02/01/2029...
64971S DF 3|NEW YORKNY CITY INDL DE (LKD) [ I 5.000].........4.140 11/29/2005... | 01/01/2010...
64971S DJ 5|NEWYORKNY CITY INDLDE.... (496) | .vvovnvevrneerrenriennns | o 5.0001.........4.570 11/17/2005... | 01/01/2013...
64982P YW 6|NY DORMITORY AUTHORITY... (KXSY4)] R B 5.250 4.570 04/08/2004...| 07/01/2031...
64983R BD 8|NEW YORK ST DORM AUTH REV. (V21 ]) [ I 5.000 3.270 02/04/2005...| 02/15/2012...
64983T XE 8|NY DORMITORY AUTHORITY... (11,528) [ ..vvvvevererreseerines | e 5.250] ......... 4.290 06/18/2004...| 02/15/2014...
64983W 8N 9| NEW YORK ST DORM AUTH REV .. (QRIRCIELS) | T I 5250 ...ovvn.. 4.710 10/26/2005... | 11/15/2023...
64986B AU 3| NEW YORK ST HSG FINAGY......ccoovvvrrrrrnnns ((CTCY£:)] I I 5.000 3.520 08/18/2003...| 03/15/2009...
650013 R9 8| NEW YORK ST TWY AUTH HWY (LY. T I 5.000 3.750 08/18/2005...| 04/01/2014...
650028 GB 3|NEW YORK ST TWY AUTH ST.... [VEIVZ: 70 [ B 5.000 3.390 06/29/2005... | 03/15/2013...
650034 4L 2|NEW YORK ST URBAN DEV CORP.... (ESREI0[0)) RN I 5.000 3.640 05/19/2005...| 01/01/2015...
65818R AA 3| NORTH CAROLINA CAP FACS (PZ 7)) (ST ISR IO 4.000].......... 3.950 03/04/2005...| 08/01/2014...
658203 YF 5| NORTH CAROLINA MUN PWR AGENCY (CHIVALS)] [N I 5.750 3.570 11/08/2002... | 01/01/2010...
65956N AW 6| NORTH HARRIS CNTY REGL WT.......cvvoreerreeensererneresnseessseeesnes ((CH0LS]*) ) [ I 5.000 3.630 05/02/2005...| 12/15/2012...
661057 AP 4| NORTH MIAMI FLA EDL FACS (16,619) [ vvvvvvveevirerirens [ s 5.000 3.550 03/13/2003... | 04/01/2013...
662858 DL 0| NORTH TEX TWY AUTH DALLAS (UFOLD] R 5.000 .......... 4.500 09/23/2005...| 01/01/2018...
667027 SZ O|NORTHSIDE TEX INDPT SCHDIST ... ST B 3.600 3.600 07/12/2004...| 08/01/2031...
677409 BF 0| OHIO MUN ELEC GENERATION AGY ((STARe720) | R I 5.000 3.260 01/15/2004...| 02/15/2013...
681712 JV 8| OMAHANEB........... (27,450) | vvvvveerecisrenniin | e | e 6.500] .......... 3.730 11/20/2003... | 12/01/2013...
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696550 JX 1| PALM BEACH CNTY FLA SCH......coonierirreimeresereiseseseesssssesneees AFE | .. ...2,000,000 2,236,612 (22,977) | oo | e 5.375 3.750 03/05/2003...| 08/01/2014...
708690 AX 0| PENNSYLVANIA ECONOMIC DEV AFE 4,100,000 (WEI20[0)) N ISR D 5.000]...co.... 3.890 07/28/2005...| 12/01/2012...
708690 AZ 5|PENNSYLVANIA ECONOMIC DEV AFE 2,250,000 (7270 ) IR 5.000 .......... 4.000 08/25/2005...| 12/01/2014...
717893 HF 1| PHILADELPHIA PA WTR & WASTE . AFE 2,950,000 ((GISIG1:Y) [ B 5.625 2.950 02/28/2003...| 06/15/2009...
718849 AF 9| PHOENIX ARIZ CIVIC IMPT.....civvirrirrrsereiensrnnsnnisssssssssnsnsssssnns | oveees | oo [ oveeevnnne 1FE ...2,000,000 (PLIRY L)) [T B 5.000 3.260 12/07/2004.... | 07/01/2011...
720628 JZ O|PIERCE CNTY WASH SCH DIST. ...1,500,000 ([ORe7Z:7) T I 5.000 3.900 08/31/2004...| 12/01/2015...
721832 FP 3| PIMA CNTY ARIZ UNI SCH DIST. (36,200) [ ...vvvvevrrierriinns | e | s 7.000 3.010 09/06/2002... | 07/01/2008...
727193 7R 9| PLANO TEX INDPT SCH DIST (IR D) T I 5.000 3.220 10/22/2003... | 02/15/2010...
735518 AG 7|PORT UMPQUA ORE POLLUTION ((P:K10)) S I 5.200 4.140 11/18/2003... | 06/01/2011...
745145 8M 7|PUERTO RICO COMMONWEALTH (RRCIK) ] R B 5.000 4.510 05/06/2005... | 07/01/2030...
745145 AN 2| PUERTO RICO COMMONWEALTH (PAILTG)] [ I 5.500 3.120 08/18/2004...| 07/01/2010...
745190 GM 4| PUERTO RICO COMWLTH HWY ((<0)) ORI B 5.750 5.050 12/15/2005... | 07/01/2041...
745235 PW 5| PUERTO RICO PUB BLDGS AUTH REV GTD ((:1/26)] R B 5.500 3.690 05/25/2005... 07/01/2012...
745235 VS 7|PUERTO RICO PUB BLDGS AUTHRE .. (KICIK)] [ B 5.000 4.720 07/21/2005...| 07/01/2028...
745235 WZ 0|PUERTO RICO PUB BLDGS AUTHRE .. ) (VALY TR INTORRRRIRY DR 4.500(.........4.220 10/21/2005... | 07/01/2022...
74526Q CT 7|PUERTO RICO ELEC PWR AUTH PWR......coooisvvmnnremnerirnneesnneeins | v | oo | e ...1,695,000 (0115 [N IRV DR 5.500 4.280 08/13/2004...| 07/01/2017...
745291 RH 9| PUERTO RICO PUB FIN CORP .14,500,000 [PXR:I01X) ) IR B 5.750 4.990 11/21/2005...| 08/01/2027...
745291 SN 5|PUERTO RICO PUB FIN CORP ......... (P74 ] [ I 5.500 4.670 09/08/2005...| 08/01/2029...
750740 AT 9| RAIL CONNECTIONS INC MASS REV .......cooeeonmvennrvmerimnrssrsseesssens | wovvene [ oo | evcveienen | AFE [ .. 463,344 | ........38.964 | ............. 467,568 | ............1,200,000 | ..........508,078 | ....coevorrrmrvrirans| v YA Y4/ I DO 5.270 03/23/2004...| 07/01/2022...
759911 VW 7| REGIONAL TRANSN AUTH ILL w..coovvvvreerrmrernneenneeessseensennesnneeens [ oveeee | oo [ eovereennne ((AE<]0)) [ I 5.500 4.210 08/21/2003...| 06/01/2013...
762212 Q9 2| RHODE ISLAND HSG & MTG Fl ...coouvvveeeerrrcernneerneeeesnneesnensessnnenns [ vveeee | oo [ vereennne (75 R ISR DO 4.000 3.250 03/09/2005... | 03/20/2008...
76363P AA 3| RICHLAND CNTY S C ENVIRON (31,867) [ vvvverierieeriens | 3.370 01/11/2005...| 10/01/2007...
796236 7J 0| SAN ANTONIO TEXAS .... (P70 [ 2.270 05/24/2004...| 08/01/2009...
796236 7U 5| SAN ANTONIO TEXAS ......coccoimmrrrrmmnnrerinsnnrnsensnsesssssssssessssssssssnns | coneeee | o [ coveeeennne [AFE ] onvei..7,388,649 | ......105.131] ............6,859,798 | ............6,525,000 | .......... 7,106,467 | ...ccoorrirrrrmvmrrinne | crrrrrenne (REXTTE) ) I P 5.000 2.390 02/18/2004...| 08/01/2009...
796242 GF 6| SAN ANTONIO TEX ARPT SYS REV (PAIRCIC7Y) N I 6.000 3.960 04/15/2005...| 07/01/2012...
796253 SD 5| SAN ANTONIO TEX ELEC & GA (GER0L44) [ I 5.000 3.570 08/15/2002... | 02/01/2010...
796253 VQ 2| SAN ANTONIO TEX ELEC & GA (V45T [ O 5.250 3.800 12/19/2005...| 02/01/2013...
796261 CA 1| SAN ANTONIO TX w..ooivrvererieieisssisssssssessssssnns (UECHE) ] [ I 5.000 06/23/2004... | 08/15/2034...
798737 AC 6| SAN MANUEL ENTERTAINMENT  ..oooivvvvrvvernncrnsnnrnsenninseennens [ oveees | oo [ v T[AFE [ 3,472,965 | ........99.905] ............3,496,675 | ............3,500,000 | ........3,474,836 [ ...coooovrmrrmmmrimunne | corrrvrrrranns AT [UORRRORS [FURRRRSROITY DO 4.500( .. 12/08/2004.... | 12/01/2016...
805777 HK 8| SAYRE PA HEALTH CARE FACS AUT.... (RXGX]0)) N I 5.300] .. 09/24/2003...| 12/01/2012...
821697 VP 1|SHELBY CNTY TENN HEALTH EDL.... (10,134) [ .ovvvorrrereirerines | e 5.000].. 09/27/2004...| 09/01/2024...
83755V FN 9| SOUTH DAKOTA ST HEALTH & EDL ((SXe774 ] [ I 5.250 10/31/2002... | 07/01/2011...
852636 AS 8| STAMFORD CONN HSG AUTH .. (2,405) [ vvvveeenrsrriens | | s 4.750 03/08/2005...| 12/01/2028...
875231 DW 9| TAMPAFLAREV ......ccocovnnrneen. (077 R I 5.500 04/07/2005...| 11/15/2012...
882135 NT 9| TEXASA &M UNIVREVS . ((CXSH1C)] [ B 5.350 03/24/2003...] 05/15/2013...
882854 DG 4| TEXAS WTR DEV BRD REV ... (515127 R B 5.500 04/14/2005...| 07/15/2016...
888808 AG 7|TOBACCO SETTLEMENT FING.. (RXC7£:)] [ 5.500 10/04/2005... | 06/01/2011...
888808 BF 8| TOBACCO SETTLEMENT FING.. ((G16)] ORI ETTORRRTIIRY DO 4.375 12/14/2005... | 06/01/2019...
88880M AF 8| TOBACCO SETTLEMENT AUTH ((E:]*) ) N B 6.250 10/17/2005... | 06/01/2011...
88880M AG 6| TOBACCO SETTLEMENT AUTH WASH . 11,204,296 (U572 | [ B 5.500 05/26/2005...| 06/01/2012...
88880M AH 4| TOBACCO SETTLEMENT AUTH..... .2,527,200 ([IY£)] [ I 6.500 03/24/2005...| 06/01/2026...
88880T AY 2|TOBACCO SETTLEMENT FING . .1,056,670 (EXGIS3)] [ B 5.250 06/12/2003...| 06/01/2012...
88880T BA 3| TOBACCO SETTLEMENT FING.. 2,709,993 (KLY RN I 5.250 12/15/2004.... | 06/01/2013...
88880T FM 3| TOBACCO SETTLEMENT FING CORP .. 2,083,060 ((CYA115)) [ I 5.000 05/06/2004...| 06/01/2008...
88880T FU 5|TOBACCO SETTLEMENT FING CORP ......ccocevvmuvrermnerermenrsernirnns | evvves [ | vvvviree | AFE [ i 4,137,941 | o 4,083,713 (26,698) | ...vvvoovveeerreseriens | 5.500 11/20/2003... | 06/01/2010...
898526 AU 2|TSASCINCNY ... 817,454 (V570 [ 5.500 07/15/2003...| 07/15/2013...
914084 MS 4|UNIVERSITY ARK UNIV REVS.... 3,943,211 (36,064) [ ...oooevverirriienis [ s 5.500 02/24/2003...| 12/01/2013...
914085 AC 9| UNIVERSITY ATHLETIC ASSOCIATION. 1,500,000 SO IO 3.000 09/28/2004...| 10/01/2031...
915137 SW 4| UNIVERSITY TEX UNIV REVS 2,233,773 (26,348) [ ..ovvvvveereceiseninins | e [ e 5.250 01/28/2004...| 08/15/2013...
915260 AT O|UNIVERSITY WIS HOSPS & CLINIC 1,665,678 (14,196) [ .vvvvererereersecrinns | e 5.500 10/28/2002... | 04/01/2009...
915260 AU 7| UNIVERSITY WIS HOSPS & CLINIC 1,794,956 ..1,760,183 (11,495) [ v | o | s 5.5001.. 10/28/2002... | 04/01/2010...
915260 AV 5| UNIVERSITY WIS HOSPS & CLINIC 1,892,682 1,861,943 (10,167) | .vveereverrreeriiens 5.500 10/28/2002... | 04/01/2011...
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917328 LW 4| UTAH ASSD MUN PWR SYS REV ......coovveenirrirreersneeinneeersseesnseeens | e [ I AFE | .. ..1,780,000 [ ......c..ec. 1,925,666 ((CISRCIUV:Y) N I 5.000 2540 JJ....... 44,500 01/14/2004...| 07/01/2009...
927790 BM 6| VIRGINIA COMWLTH TRANSN BRD ... AFE .1,099,760 ,000,000 | ............1,081,857 (10,549) [ .vveveeerreeeerreenns | oo | s 5.000]...co.... 3.620|MS..... 113,056 04/06/2004...| 09/27/2012...
92817P VN 1| VIRGINIA ST RES AUTH INFRASTRUCT! AFE 11,292,304 ,200,000 | ..oovvvrneee 1,285,839 ((CR1G15) | R BN 5.000 3.930[ MN..... 04/14/2005...| 11/01/2013...
939828 ZY 8|WASHINGTON ST PUB PWR SUPPLY... AFE 2,500,000 2,637,364 (RII)) [ I 5.000].......... 4.030{JJ....... 10/20/2005... | 07/01/2012...
956661 EJ 7| WEST VIRGINIA ST PKWYS .....oovivieerseieresieeeesseiseeseseesessenns | cevis Ao | AFE | ... 1129, ..1,000,000 | ............ 1,115,479 (14,321) [ oo e 5.250 3.230| MN..... 02/07/2005...| 05/15/2012...
977123 SE 9| WISCONSIN ST TRANSN REV ... | s I AFE ... 2,188,800 . , ...2,000,000 | ............ 2,165,378 (16,163) ] ..o L f 15,0001 L 3.850 [ U 07/09/2004...] 07/01/2014...
2599999. Special Revenue & Assessment Obligations - Issuer Obligations............ccocuiiiiisisissssssissns | oo 614,268,738 | ... XXX....... .......602,778,758 569,115,000 | ........ 605,577,340 | .......... (106,784)] ....... (4,207,257) ] .o 0] i 0 ] XXX | XXX [ XXX .....8,445,039 ] .....21,182,304 |..... XXX | o XXX.........
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Single Class Mortgage-Backed/Asset-Backed Securities
03072S LD 5|AMERIQUEST MTG SECS 2003- o 2] AFE | s . 3,572,576 (PR [ B 12/20/2004... | 11/25/2033...
173067 EE 5| CITIGROUP COML MTG 2004-C . . 9,711,200 | ..........10,000,000 | .......... 10,048,194 (1,146) [ oo | e 12/15/2004... | 10/15/2041...
31288D ZD 4|FHLMCPC GOLD CAS . 436,079 (1274 IR B 02/11/2003...| 01/01/2033...
3128GC RP 9| FHLMC 468,217 2880 | s [ e 07/19/1999...| 07/01/2014...
3128GC XJ 6|FHLMC 194,269 (ST B 07/19/1999...| 07/01/2014...
3128GC YR 7|FHLMC 1127212 .. w1275 | | e 07/19/1999...| 07/01/2014...
3128GG 6S 7|FHLMC , reeeennn 1,840,896 (QERCTL)] [ I 02/07/2001...| 05/01/2015...
3128K6 VR 8|FHLMC PC GOLD COM 13,668,596 | .......... 13,117,495 | oo | v 17,811 [ oo | 07/29/2005...| 07/01/2035...
3128K7 4Z 8|FHLMC PC GOLD COM.. LA178,390 | 1,229,577 | [ [ v [ e 12/09/2005... | 09/01/2033...
3128K7 UX 4|FHLMC PC GOLD COM.. 14,983,990 | ......... 14,289,742 | ..ovvvrvverrinnnne | i 19,859 | e [ e 09/30/2005...| 09/01/2035...
3128MJ B8 2|FHLMC PC GOLD COM.. 28,813,775 | 1100000 28,786,762 | covvvevevvevernevrriens | cevririrernnnB34 | i | e 06/08/2005...| 06/01/2035...
3128MJ DN 7|FHLMC PC GOLD COM.. 13,995,665 | ..oveoen e A AT1T23 | e [ [ [ e 12/09/2005... | 11/01/2035...
31292G 5W 2| FHLMC GOLD PC # ABAT2 | e 18,765 [ | e (T10) e 09/10/1999...| 09/01/2029...
31292H AK 0]|FHLMC GOLD PC # 30,757 [ 029,800 [ e | e300 [ [ 05/18/2000... | 01/01/2030...
31292H QN 7|FHLMC PC GOLD CAS............. 934,756 | i 1,909,375 | oo | 3,857 | [ o 05/08/2002... | 05/01/2032...
31293V JJ 2| FHLMC GOLD PC # LA55478 | e 148,541 [ | e 1,348 | 09/10/1999...| 08/01/2029...
31293V MP 4| FHLMC GOLD PC # 186,897 | oo 84,036 [ e | 2532 [ | 09/10/1999...| 08/01/2029...
31293X RS 9| FHLMC GOLD PC# ...ouvvervreresserireneinsssissnsissssissssssssssssssssssssnns | evivene | oo | vvviran | o] irreeiinniiinnnnn04 1100105.033 [ o0 550 | o524 | D07 e | v 17 | | e 05/18/2000...| 10/01/2029...
31294B 6P 5|FHLMC GOLD PC# ......coomrrrerrreenrerinneennenisnnessssesssnesssssssssssessnnnes | evonnne | oo | vvvernn | e | 501,476 1104221 ...............524,080 | ..o 502,850 | covoevrrenB01,802 | oo | 9 | s | e 12/27/2000... | 10/01/2029...
31294C JC 8| FHLMC GOLD PC# ...coorvvrverrrmsrrvermssensrsnssesessssmssssssssensssssssessssnes | venee || crvneene | voree | einisiniinnnnn2,257 [ 1000105.033 [ oo 2,463 | v 2,385 | 2272 | e | v @) | i | o 05/18/2000...| 01/01/2030...
31294F PT 7| FHLMC GOLD PC# ......ccooovvvrvmerrnnnrneeirsnnrnsennsnssnsssssssessnsssses | oveves [ | o] v 12,802 100104967 | o 13,957 | e 13,297 [ 012,905 [ e | a0 [ [ 05/18/2000... | 05/01/2030...
31294F T5 5|FHLMC GOLD PC # 2390 | 372 [ 38T [ | B [ | 05/18/2000... | 05/01/2030...
31294) YS 1|FHLMC 372,218 | o000 362,276 [ v 360,237 [ o | 762 [ | 07/19/1999...| 07/01/2014...
31294K TD 7|FHLMCPC GOLD CAS... 9,820,021 | ...........9,903,924 | .......... 0,924,981 | ..ccoovvvvrrrvmerrceecc | cerrrrieaeccd(B0TT) | o [ o 08/29/2003...| 09/01/2018...
312962 GT 4|FHLMC. 9,659,705 | ...........9,598,904 | .......... 9,879,562 | ...covvivrrrrrmrrrirence | crrrrereend(80,75N) | o [ e 04/23/2004...| 10/01/2018...
312963 AY 7|FHLMC. 2,634,184 713,499 | | crreeeeeeend(29,575) [ s [ e 03/31/2004...| 11/01/2018...
31296M 3Z 0|FHLMC PC GOLD COM.. 7,838,971 8,054,135 | ..ooovvvverrrrvnnrrens | e 1A07 | | s 09/30/2003...| 09/01/2033...
31296S M3 7|FHLMC. 1,923,520 22,516,219 | ..oovvvereeecrivenns | cerrrreeae(TABA2) | o [ o 01/09/2004...| 01/01/2034...
31296S M5 2|FHLMC 8,055,962 8,229,948 | ..oooovveeerreeerreens | i394 | e | e 01/09/2004...| 01/01/2034...
31297M AQ 1]|FHLMC PC GOLD COM 4,365,146 | ...........4,404,604 | ............ 4,436,921 | ..o | e LA e [ e 03/09/2005...| 03/01/2035...
31297M XV 5| FHLMC PC GOLD COM.. 5,838,069 ..6,023,622 | ............ B71,381 | o | 2,357 | s | e 11/10/2005... | 04/01/2030...
31297P ME 8|FHLMC PC GOLD COM.. 1,998,206 ...1,949,674 2,020,707 | cooooerveeenreeennrenns | vveeneeenn(24,935) | o | e 04/07/2005...| 10/01/2034...
31297S NH 4|FHLMC PC GOLD COM.. 0,401,907 10,297,856 | .......... 10,525,834 | ...oovvverrrnnreinne | evrrenenne(12,665) | oo | e 08/04/2005...| 08/01/2035...
31297T WF 6| FHLMC PC GOLD COM.. 9,617,665 9,934,322 | ....0009,502,025 | covovovrverrenenrnins | v 5,720 | s | 11/09/2005...| 09/01/2035...
31297U SF 8| FHLMC PC GOLD COM.. 4,560,551 ...4,705,500 4.508,872 | ..oovvverrrnrrrinnnne | cevrreinncn 2287 [ [ e 11/10/2005... | 10/01/2030...
31297V Y8 5|FHLMC PC GOLD COM.. 13,984,716 | ..o 13,450,456 | ..oovvovnrcereeeennee [ e v [ e 11/30/2005... | 11/01/2035...
31298N FU 4| FHLMC PC GOLD COM.......cccrmrmrrrmmrrmmerrirmnnrnersisssssensisssnsssssssnns | eveves [ | v | v i 498,867 | ......104.183] ..............614,200 | ..............589,535 | .oovoiirr 97,006 [ oo | v 3,585) [ s | 12/01/2005... | 05/01/2031...
3133TJ VB B|FHLMC CMO......coosmerrreennrceseeernnsneseresnsnsesneesssssssssssssssssssnnsens | eoneeee | oo | cernneee2 [ o] 1,003,740 | ......100.945] ............ 1,029,472 | ...........1,019,834 | ............ 1,006,032 | ..ooovoovvcerrrrnnnee | cevrrrrrrrenn8,155 [ [ e 02/22/1999...| 11/15/2027...
31371H X9 4| FEDERAL NATL MTG ASSOCIATION......c.oovvenvemrienrirerrenissessseines [ eeviee | oo | cvveeeen2 | o] 12,005,185 1......102.981] ........... 2,292,432 | ..........2,226,052 | .o0ee0rrn2,022,156 | oo | e 14,295 [ | s 12/01/2005...] 09/01/2029...
31371J BD 5| FEDERAL NATL MTG ASSOCIATION.........ccooevvmmmrrrmmernmnnermserinenes | evvvees [ | 2] vt f .. 1,803,613 | ......104.446] ............1,923,020 | ............ 1,841,156 | ........... 1,808,994 | ....coooovmimmrns | orirrreen8,622 [ s | 01/14/2000... | 02/01/2030...
31371L T9 0| FEDERAL NATL MTG ASSOCIATION.......oevurnrveermneerrnmeeereneeesnneernns [ vveeee | oo | v | o] 02,290,411 |......102.182] ............2,227,626 | ...........2,180,046 | ...........2,275,239 | ..oovvvrmrrermrrrrmnnne | oo B3 AN [ i [ e 10/13/2004.... | 08/01/2019...
31379C XQ 9| FEDERAL NATL MTG ASSOCIATION.........ccouevummmerermmernmerermserenenes | evvves [ | v v oii00:39,012 10 103.011 | 40,501 | 39,317 [ 039,039 [ | 343 i | 03/24/2000... | 03/01/2028...
31379R WW 4| FEDERAL NATL MTG ASSOCIATION.........ccoovvemmmeermmeernmerermneernenne | v [ | e i ..337,899 | .....104.519] ..............365,683 | .ooocoerr 349,871 | i 338,275 | e | et 2773 | | 06/08/2000... | 06/01/2028...
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31382Q M8 5|FEDERAL NATL MTG ASSOCIATION AAK T [N IR . 7.2 IS O 6.900 | MON.. 07/15/1999...| 07/01/2014...
31382S 2N 0| FEDERAL NATL MTG ASSOCIATION 90,368 [ ...oveeeereerrrriineee | e85 | [ e 6.900| MON.. 07/15/1999...| 07/01/2014...
31382S PZ 8| FEDERAL NATL MTG ASSOCIATION 17,653 [ ovvvevvrenrieeein | vveeriieniiinecn 2 [ | 6.790 [ MON.. 07/15/1999...| 07/01/2014...
31383K 6J 1|FEDERAL NATL MTG ASSOCIATION........ccosvveemmmrermmerermmeeeneenermmeeens | eoevnee | oo | vevernn2] ] 116,804 1......102.887 | ... 122,183 | oo 118,755 | 17462 | oo | eevveieeeeeenD58 | e | e 6.900 | MON.. 07/15/1999...| 08/01/2014...
31383K Y6 8| FEDERAL NATL MTG ASSOCIATION 209,747 | .o | 589 [ [ e 6.900 | MON.. 07/15/1999...| 07/01/2014...
31383L CW 3| FEDERAL NATL MTG ASSOCIATION 263,120 [ ..oovvveereirerirenne | 905 [ [ e 6.900 | MON.. 07/15/1999...| 08/01/2014...
31383M D9 1| FEDERAL NATL MTG ASSOCIATION 201,897 oo | e 592 | v [ s 6.900 | MON.. 07/15/1999...| 07/01/2014...
31383M WE 9| FEDERAL NATL MTG ASSOCIATION 90,349 [ ..o | 9T [ [ e 6.790  MON.. 07/15/1999...| 07/01/2014...
31383M WF 6| FEDERAL NATL MTG ASSOCIATION 24,084 | ..oovvvverrrneinns | e 7D | | s 6.900 | MON.. 07/15/1999...| 07/01/2014...
31383T JH 2| FEDERAL NATL MTG ASSOCIATION........cccouvvvmerrrmmerrnennermserirenes | evvves [ | 2] vt f 1,541,470 [ ......102.981] ............1,659,251 | ...........1,611,205 | ............ 1,552,714 | oo | 13,390 [ [ e 7.310| MON.. 09/10/1999...| 09/01/2029...
31383W T9 2|FEDERAL NATL MTG ASSOCIATION 365,088 [ ..oovreeereeeecrienns | e 12192 | e [ o 7.520  MON.. 09/10/1999...| 09/01/2029...
31384V RP 9| FEDERAL NATL MTG ASSOCIATION.......ccvvmrrrermmrniervermeerinennenes [ oveeee | oo | evvreen2 | v ] i 776,504 | ......103.939] ..oeevr00809,119 | oo 778,450 | oo 776,504 | ..o | o887 [ [ e 6.940| MON.. 04/18/2000... | 03/01/2015...
31385C ZW 6| FEDERAL NATL MTG ASSOCIATION 2,697,560 | .cooovreenrcrirnrnriinne | v 5,089 | | e 6.030| MON.. 04/05/2001...| 05/01/2016...
31385N 7A 1| FEDERAL NATL MTG ASSOCIATION . 215,074 [ oo | cvvrneirnenn,039 [ [ oo 7.380| MON.. 10/02/2000... | 10/01/2030...
31385W X8 7|FNMAPASS-THRU LNG 30 YEAR.......cocovmrrmreirneressseeinsneeennns e [ o] 2] i 10,304,773 | .....104.197 | ......... 10,261,176 | ...........9,847,774 | .......... 10,304,773 (ST B 5.030| MON.. 10/12/2005... | 09/01/2032...
31386R 4X 4|FEDERAL NATL MTG ASSOCIATION 343,704 (15X)) ST O 7.070| MON.. 02/07/2001...| 02/01/2031...
31387C XK 2| FEDERAL NATL MTG ASSOCIATION 359,807 (P21515) ] [T B 6.550 | MON.. 06/22/2001...| 04/01/2031...
31389F S4 5|FNMAPASS-THRU LNG 30 YEAR 3,995,785 | ..oooveerrerrrreinns | e (YA (U P 6.330| MON.. 01/25/2002... | 02/01/2032...
31390C MD 5|FNMA PASS-THRU INT 15 YEAR.. 3,569,800 (58,026) [ ......oovvvererrrirereens [ e 5.060 | MON.. 09/20/2002... | 05/01/2017...
31390F 4E 6|FNMAPASS-THRU LNG 30 YEAR.......occommvrmmmremmnrernnresmneeennnees | evveees [ | o2 s . 1,987,708 (EIVZ15) ) IR O 6.060 | MON.. 05/31/2002... | 05/01/2032...
31390F 4T 3| FNMAPASS-THRU INT15YEAR.......ccoovicimmmermmrrrnnrersmneernnnessneens | evvees [ o] 2] s 1. 1,525,971 (P2 [15)) R I 5.290| MON.. 09/20/2002... | 05/01/2017...
31390F 4W 6| FNMA PASS-THRU INT 15 YEAR.......cooocvmmrermnrrncnrsnsenerennessnnnns | evvves [ | 2] s 1 1,698,437 1,664,118 (QACI0X)] RN I 5.290| MON.. 09/20/2002... | 05/01/2017...
31390G A6 4|FNMAPASS-THRU INT 15 YEAR......ccoocomrirmrrimnnrrnmnermnneinneenns | eoevnne | o] v e 1 11,026,287 1,005,584 ([°10)] [ I 5.290| MON.. 09/20/2002... | 05/01/2017...
31390G CE 5| FNMAPASS-THRU LNG 30 YEAR......c.ccomverrmmmrrrmmrrmnsrninnnenmsnninns | evivnee | o] v e 1 ....997,389 1,006,704 [PX1)] [ I 6.060 | MON.. 05/31/2002... | 05/01/2032...
31390 3P 4|FNMAPASS-THRU LNG 30 YEAR.......occcommrremmrrrmmnrernmnesmnneennnens | eeveies [ | cvveeeni2] s 1 .3,788,368 3,720,700 (CIA4)) [ I 5.280| MON.. 02/11/2003...| 07/01/2032...
31391Q JP 0| FNMA PASS-THRU LNG 30 YEAR........coomvvrrmmrrirmnrevennersnnrrsnsiiens | evivnne | o] v e 1 6,444,955 . 6,335,072 ..6,264,841 | ..o 6,414,630 | oo | e 1,210 | oo [ e 5.400 | MON.. 11/20/2002... | 11/01/2032...
31400S CJ 6| FEDERAL NATL MTG ASSOCIATION........ccosveeemmrerreerermmneemnremseeens | evvnne | oo | verereni2| e 1| ... 10,517,469 | ........ 97.531 ...10,205,243 .10,463,516 (QLON0 X)) U I 4.320( MON.. 09/30/2003... | 04/01/2018...
31401B P4 1|FNMA PASS-THRU INT 15 YEAR......ccooooommrrirmmrrrmnnirsnnrssnsisnnsssins | evivene | oo | cvrieren 2| e 1 9,701,637 99.073 9,268,559 ...9,355,202 (54,264) [ .vvvorveienniiens 4.160 [ MON.. 05/30/2003... | 05/01/2018...
31402E R7 5|FNMAPASS-THRU LNG 30 YEAR.......ccccoimmmrrimmernneremnsrnineneennnnns [ oveene | oo | e [ s Ll 15,896,248 |....... 97.242( .......... 15,275,261 .15,708,483 (PZCTL)] [ B 4.770| MON.. 06/30/2003... | 08/01/2033...
31402G R4 7|FNMAPASS-THRU LNG 30 YEAR........coommrrmmrrermmremmnneenneessmnnenens | evevnne | oo| vvvernn2] e 1 7,181,320 17,668,600 (I [ I 4770 MON.. 08/13/2003...| 07/01/2033...
31402K VX 9| FNMA PASS-THRU INT 15 YEAR......cccommvrrimmerirmnnrmnsnninenrnsnninnnns [ oveeen | oo | e [ 1 3,555,581 3,532,131 3,621,205 (RRIEK)] R B 4.730| MON.. 10/31/2003... | 07/01/2018...
31402L QU 9| FNMA PASS-THRU INT 15 YEAR......ccocommmeermmerermmnemmsnernnnesmsensnnnes [ oneeee | oo | cvinnee2 [ 1 1,369,835 11,692,295 | .......... 11,807,650 (19,548) [ ..vvvvererereisereinns | e 4770 MON.. 08/13/2003...| 08/01/2033...
31403F PK 4| FEDERAL NATL MTG ASSOCIATION.........ccoovrvmmmrermmeernmneermneeesenes | evvees [ o] 2] s 1 7,879,025 ...7,679,052 8,038,595 (84,982) [ .o 4.950 [ MON.. 02/10/2004...| 10/01/2033...
31403 W6 9| FEDERAL NATL MTG ASSOCIATION.........ccouvremmeeermmeernmrrermsereneens | evvves [ | vveeni2] s 1 7,252,078 17,379,531 17,708,598 ((CRIZ/7]| [ I 5.080| MON.. 01/09/2004...| 12/01/2033...
31403N GB 7| FEDERAL NATL MTG ASSOCIATION.........ccomvremmrermmeernenrermneerenns | evviees [ | e s 1 4,845,634 4,881,431 | ...........4,991,223 (G7X:724 | [ I 5.020 | MON.. 03/31/2004...| 11/01/2033...
31404G 2B 6| FEDERAL NATL MTG ASSOCIATION........cosvvvermmeremrnermnereennessenins | evvnee | o] vvvenni2] e 1. 6,603,232 6,671,111 | o 6,827,395 (35,974) [ oo 4.420| MON.. 02/27/2004...| 02/01/2019...
31404M L4 8| FEDERAL NATL MTG ASSOCIATION e [ 2] 1 5,659,989 5,710,438 5,839,151 (QICRCIEL) ) A I 5.020 | MON.. 03/31/2004...| 03/01/2034...
31404P LS 8| FNMAPASS-THRU INT 15 YEAR.....cccocommrrrimmerirnnnrmnseninenrsmsnninnnns [ oveees | oo | e [ 1|........14,089,247 | .......97.456 ] .......... 14,105,605 144737705 | .......... 14,105,839 | ..o | v 55,571 | ooevveveneerinrennens [ e 5.030| MON.. 03/24/2005...| 04/01/2019...
31404Q 7G 8| FNMAPASS-THRU INT 15 YEAR......ccoocommrrrmmermmrrernenenmneenneennns | evevnne | o] v e 1. 3,259,386 ...3,189,769 3,292,904 [PLIRISK)) RI O 4.940| MON.. 04/01/2005...| 06/01/2019...
31404W TV 8| FNMA PASS-THRU INT 15 YEAR.....ccccommmvermnrrernrerimnninnnesssnsensenns [ vveene | oo | cervenii2 | 1 8,264,744 ...8,480,422 8,319,459 | oo | s 12,719 [ oo | 4.870{ MON.. 08/10/2005... | 05/01/2019...
31405R AM 8| FNMA PASS-THRU LNG 30 YEAR.......cccconvvvrmmermnerernnnennsnnenneens | evvees [ | cvveeeni2] s 1 6,327,692 16,473,225 (UZX:310)] [ I 5.140| MON.. 10/20/2004.... | 10/01/2034...
31405R AN 6| FNMAPASS-THRU LNG 30 YEAR.......cccommrrirmmrermmnneineneisssirnnnes | v [ | e s 1 9,789,751 ..9,877,010 (CYX077]) [ B 5.140| MON.. 10/20/2004.... | 10/01/2034...
31405R BK 1] FNMAPASS-THRU LNG 30 YEAR.......cccoonmvrmmmrrmmnrnnenrnnseninserens | eveees [ | v s 1 7,212,161 7,276,444 (QZRCTA)| R I 5.140| MON.. 10/20/2004.... | 10/01/2034...
31405R G3 4| FEDERAL NATL MTG ASSOCIATION.........ccommrermreermmrernmerermmeesnnees | evvees [ | cvveeeni2] s 1 4,528,679 4,569,045 ((PA(1X)) S I 5.230| MON.. 09/30/2004...| 09/01/2034...
314058 CW 2| FNMA PASS-THRU LNG 30 YEAR.......coccoimmmrrimmerrnnrrrmenninenennnnns [ oveene | oo | e[ s 1. 8,823,704 ...8,600,626 (65,293) [ ...vvvvverrerrinerriies e 5.480| MON.. 07/15/2005...| 06/01/2035...
3140558 U6 9| FNMA PASS-THRU LNG 30 YEAR......c.coomrvermmreemmremmnreenmnessmnennnns | evcvnne | oo | vereren2| e 1. ...344,997 (P25 W) S I 5.100 MON.. 11/29/2004.... | 10/01/2034...
314058 UF 9| FNMA PASS-THRU INT 15 YEAR.....ccocosvrmrrmrinnrinnsrinnrsssiseissnis | e [ o] v i 1].. 4,683,584 (33,349) [ oo [ s 5.020| MON.. 04/01/2005...| 02/01/2020...
31406B F2 1|FEDERAL NATL MTG ASSOCIATION v [ ] 2] 1 9,147,256 (39,590) [ vvvverrerecrrisnrreens | e 5.190 | MON.. 12/31/2004.... | 01/01/2035...
31406C TB 4|FNMAPASS-THRU LNG 30 YEAR.......oocommrrimmreermmnrernnnesnneenneens | v [ | cveeen2] s 1 5,723,030 | ..... ..5,774,041 5,861,332 (26,158) | vvvvvvvrrserecrrisnririns | e 5.160| MON.. 01/11/2005...| 12/01/2034...
31406E ML 5| FNMA PASS-THRU LNG 30 YEAR......c.ccomvvvrmmrrrrmmmrmmnrnnsenrnmsnninns | evvnne | oo | verernni2] e 1. ...15,847,579 .16,000,921 | .......... 16,242,071 ((AR107)) TN O 5.170| MON.. 01/11/2005...| 01/01/2035...
31406E 25 6|FNMAPASS-THRU LNG 30 YEAR........coomvvrmmrrrmmermnnrennnesmnneens | evvnne | oo | v e 1. . ...3,890,271 3,826,465 | ..o | s K- T4 [ B 5.210| MON.. ...129,676 | 03/09/2005...| 03/01/2035...
31406K LR 9] FNMA PASS-THRU LNG 30 YEAR......c.ccoocommvrmrrmmrnmrirmnrivmrreeirsnees | evovene || 2| s 1 3,555,887 99.041 3,464,963 ...3,498,490 3,551,156 (7,684) | ..o | 5.170] MON.. | ............32,051 | .......... 144,313 | 01/27/2005...] 01/01/2035...
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31406M LG 9|FNMA PASS-THRU LNG 30 YEAR 18,821,719 | .......... 18,933,632 (19,913) [ vvveeerercrsrreinns | e 5.500 5.330| MON.. 03/09/2005...| 01/01/2035...
31406N W5 9| FNMA PASS-THRU INT 15 YEAR.. LTA78178 | ............T,427,382 (I (74 ) [ ISR DR 6.000].......... 4.960 | MON.. 04/29/2005...| 05/01/2020...
31406U G8 5|FNMAPASS-THRU LNG 30 YEAR 294,466 | .........c.. 1,318,657 | .oovvvoverreeeeiienns | ereeaee 81157 | [ o 6.000 5.510| MON.. 08/09/2005...| 06/01/2035...
31406V KA 3| FNMA PASS-THRU INT 15 YEAR.. 3,383,598 3,501,086 | ..eoouveerrreerrreinns | (48,347 | s | e 6.000].......... 4.960 | MON.. 04/29/2005...| 05/01/2020...
31407E VE 0| FNMA PASS-THRU INT 15 YEAR 12,861,749 | .......... 13,112,454 | oo | e (17,120) | e | e 5.500] .......... 4.960  MON.. 08/03/2005...| 07/01/2020...
31407L 6S 1|FNMA PASS-THRU LNG 30 YEAR 19,010,636 | .......... 19,443,043 08/31/2005...| 08/01/2035...
75585R BC 8| REAL ESTATE ASSET LIQUIDITY TRUST ...3,257,678 3,257,561

04/06/2005.... | 03/12/2037...
5,200,189

2699999. Special Revenue - Single Class Mtg.-Backed/Asset-Backed Securities 537,732,466 | ........ 541,850,103 .. .
N 13,645,228

3199999, Total - Special Revenue & Special Assessment Obligaions....—....ooooooo | 1.156,408.649 | X0 | 1.136,061 201 | ..1.106,847 466 |..1,147 427 443

Public Utilities (Unaffiliated) - Issuer Obligations
907818 BX 5[UNION PACIFIC CORP. S . ...6,000,000 5,850,738
00433J AB 1] ACCESS RDS EDMONTONLTD ..... - . . .

3299999. Public Utilities (Unaffiliated) - Issuer Obligations.
3899999. Total - Public Utilities (Unaffiliated)

06/12/2000... | 02/01/2008...

............. 12/02/2005... | 09/30/2037...
...397,500 XXX
........... 397,500

Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

00104C AA B AES CORP......ovririreierrreseeinseieeiineeiseiseesssssssssssessessssessssssssssnsssnns | sveenee | oo [ cenrennes [ AFE | i 108,900 | ... 109.250 | ..cvvvnevnes 132,193 113,065 | oo | e 1,224 01/22/2002...| 09/15/2010...
00130H AU 9| AES CORP......covverirriisrirsrersnsinsriessiseissssssssssssssssesssssssssssssssnsssnns | sovses | oo [ eenrvnres [ AFE | iinnne.n. 107,048 ... 108.125 ..120,019 108,773 | oo | v 356 04/01/2005...| 02/15/2011...
00130H BA 2| AES CORP.......ccosvrrirrreemnrrernneenseresssnessmseesnesssssssssnsssssssssssssssssnseses | aveees [ oo | cvneeend 1| FE | 1. 2,237,475 | ... 108.875 2,308,150 2,216,446 12/07/2005... | 05/15/2013...
001669 AM 2| AMC ENTERTAINMENT INC 93,100 10/04/2005...] 02/01/2012...
001669 AQ 3| AMC ENTERTAINMENT INC PRIV PLACE........ccccconuvrmmmnmmnmernneins | eveeen [ | cevreirns 04/01/2005...| 03/01/2014...
001814 AQ 5|ANRPIPELINE CO ......... st ssnnes | e 04/01/2005... | 02/15/2024...
001814 AS 1| ANRPIPELINE CO........ 04/01/2005...| 06/01/2025...
00184A AB 1|AOL TIME WARNERINC ... 09/22/2004...| 04/15/2011...
001957 BD O|AT & T CORP 04/01/2005...| 11/15/2031...
004398 AE 3| ACCURIDE CORP 04/01/2005...| 02/01/2015...
009363 AD 4|AIRGAS INC PRIV PLACE 12/14/2005... 07/15/2014...
009367 AF O|AIRGATE PCSINC ............. 04/01/2005...| 10/15/2011...
011588 AH 3| ALAMOSA DELAWARE INC.........coevvmmrineenn. . . . . 04/01/2005...| 01/31/2012...
018772 AA 1| ALLIANCE ONE INTERNATIONAL INC PRIV PLACE..... . . ! . 1 X . ..300, 264,000 (36,000) 05/10/2005... | 05/15/2012...
018804 AF 1| ALLIANT TECHSYSTEMS INC.......ccoovvvrrmrreerns 333,698 (3,483) 04/01/2005...| 05/15/2011...
018804 AG 9|ALLIANT TECHSYSTEMS INC PRIV PLACE.. 132,363 (252) (535) 04/01/2005...| 02/15/2024...
01958X AV 9| ALLIED WASTE NORTH AMERICA.. 970,537 | oo 3,035 (7,275) 05/19/2005...| 12/01/2008...
02209S AA 1|ALTRIA GROUP INC............. 331,071 (442) 04/01/2005...| 11/04/2013...
03070Q AF 8] AMERISTAR CASINOS INC. 1,301,070 (5,548) (16,169) 04/01/2005...| 02/15/2009...
030981 AC 8|AMERIGAS PARTNERSLP.... 470,000 04/13/2005...| 05/20/2015...
03939R AB 6|ARCH WESTERNFIN LLC 872,985 (3,219) (2,653) 04/12/2005...| 07/01/2013...
039583 AA 7| ARCHSTONE SMITH TRUST..... 2,035,807 (21,015)] ... 10/28/2003... | 08/15/2007...
055395 AA 5|BCP CRYSTAL HLDGS CORP. 709,730 (2,328) (2,388) ... 04/12/2005...| 06/15/2014...
055411 AE 2| BF SAUL REIT......oooconireemrrirnnrirnncriians 778,500 (3,358) (642) 04/01/2005...| 03/01/2014...
058498 AF 3|BALLCORP ... 813,454 (5,088) (1,834) 04/12/2005...| 12/15/2012...
060505 BG 8| BANK OF AMERICA.........ccooovvmrreerrrnnnne 2,053,980 ) 04/19/2005...| 12/01/2015...
06423A AQ 6|BANK ONE CORPORATION ... 2,959,590 05/08/2002...| 11/15/2011...
065412 AC 2| BANK UNITED CORP........... 5,355,795 03/29/2001...| 05/01/2007...
07556Q AN 5]|BEAZER HOMES USAINC. 397,881 06/01/2005...| 07/15/2015...
079857 AG 3|BELLSOUTH CAP FUNDING .. 1,986,380 |......109.411] ............2,188,220 | ............2,000,000 [ ............ 1,993,076 06/23/2000... | 02/15/2010...
079860 AG 7|BELLSOUTH CORP 1,017,410 ...994,670 | ............1,000,000 |............ 1,015,664 09/22/2004...| 09/15/2014...
085790 AJ 2|BERRY PLASTICS ....625,925 . 612,750 605,171 10/18/2005...| 07/15/2012...
091797 AJ 9|BLACK & DECKER 2,978,760 |...... 107.378 3,221,340 2,986,627 05/30/2001...| 06/01/2011...
097014 AH 7|BOEING CAP CORP........ 1,036,150 |...... 104.819] ... 1,048,190 | ............1,000,000 | ............ 1,029,416 12/01/2003...] 01/15/2013...
097751 AH 4|BOMBARDIER INC PRIV PLACE ..410,781 |........ 87.500( ... 415,625 | ..o 475,000 | oo 411,736 04/01/2005...| 05/01/2014...
111013 AA 6| BRITISH SKY BROADCASTING ...256,308 |...... 101.618 254,045 251,188 01/03/2002...| 10/15/2006...
111021 AD 3|BRITISH TELECOMMUNICATION . .3,355,080 |...... 113.836] ... 3,415,080 3,221,503 (36,954)] ... 01/09/2002... | 12/15/2010...
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115885 AE 5|BROWNING FERRIS INDUSTRIES. AFE | ...............369,000 359,361 (8,359) (526) | cvvovneeereeernnrennnees | eevrrenrernseresenennnns | eeerenen9.250 [ oo 8.640 04/01/2005...| 05/01/2021...
120568 AK 6|BUNGE LTD FIN CORP.... 2FE .1,007,400 |.......98.275] ...............982,750 | ............1,000,000 | ............ 1,004,568 (LX) [N B 12/15/2003... | 12/15/2008...
12479W AB 2| CBD MEDIALLC/CBDFI 5FE ....825,600 813,800 (3,785) (RRCUL:)) IR PO 04/12/2005...| 06/01/2011...
125581 AE 8| CIT GROUP INC AFE 500,030 500,023 (74)] [N 12/01/2003... | 05/08/2008...
125581 AH 1] CIT GROUP INC AFE ...930,590 |.......97.816] ...............978,160 | ............1,000,000 | ............... 939,672 [ ..o | e 5,639 | .o | s 05/12/2004...| 02/13/2014...
125896 AP 5| CMS ENERGY CORP .......cooccemvrrerremnnrennneesssnssnssessnsssssssssssssssnss | evevees [ | covveenees 3FE 11,382,150 |......107.000] ............1,380,300 | ............1,290,000 | ............ 1,336,330 (1,737) (22,999) [ ...vvvoerereeerrens | 04/01/2005...| 10/15/2007...
125896 AQ 3|CMS ENERGY CORP... ....528,288 546,562 | ... | e 6,480 | ovovrrrreeereerrriin [ e 04/01/2005...| 04/15/2011...
125896 AV 2| CMS ENERGY CORP .. . ...104,250 |.....104.875] ............... 104,875 | .............. 100,000 | .cvooerrrin 103,752 [ oo | e (B98) [ s | 04/01/2005...| 08/01/2010...
12626P AD 5| CRHAMERICAN INC ......ooovorrverrnrieeneernsieseneessssessssnesssssssssnsssnnees | evvees oo | eevvviienns 2FE .3,565,510 |......108.803] ............3,808,105 | ............3,500,000 | ...........3,547,698 | .....cccoorrmmrrrmmmrces | verrrrrrrcenac(8,327) oo | 01/31/2003...| 03/15/2012...
126304 AD 6] CSC HOLDING INC.......ovvvvirrrinirrinrrisseniiseninnesssnessssssensssessssssnens | eeeves [ | vevvierenns 4FE ..142,425 |......1101.000] ............... 136,350 | ...eeerrrr. 135,000 [ vvvrrnrnn 136,350 | vovrnirrcc(4,960) [ o (1 1B) [ s | e 04/01/2005... | 08/15/2009...
126304 AM 6] CSC HOLDING INC. AFE ....872,165 |.....101.000] ...............858,500 | .............850,000 | ....cc.00eece.853,779 | covooiricccs(7,759) [ oveeiec e 2792) [ s | e 11/27/2002... | 07/15/2009...
126304 AP 9| CSC HOLDING INC. AFE 153,576 |........99.500 ............. 154,225 | ... 155,000 | oo 154,092 | v | v 136 | s | s 12/18/2001... | 04/01/2011...
12686C AU 3| CABLEVISION SYSTEMS - NY GRP- PRIV PLACE AFE ...913,500 |......101.000] ...............909,000 | ...............900,000 | ............002,250 | ...coe00esee(8,876) [ covvrrirrerec2,374) [ s | 04/01/2005...| 04/01/2009...
144141 CT 3| CAROLINA POWER & LIGHT CO 1FE 11,982,100 |.......99.735] ............1,994,700 | ............2,000,000 | ........... 1,985,456 | .....ccoovrrmmrrmmmrns | orrrrrnnnc 1497 [ s | 09/08/2003...| 09/15/2013...
14985V AA 9| CCM MERGERINC......... AFE ...418,625 |.......96.000] ...............408,000 | ...............425,000 | ...............408,000 | ....c.......(10,738) [ oorvverrvrerec 113 | s | 11/15/2005... | 08/01/2013...
15189T AK 3| ENTERPOINT ENERGY RESOURCE..........cocconmmvemmmeinmmrernnciinnnens | coveeee | oo | cenen 1| 2FE | ... 232,813 | ......107.625 ] ... 247,538 | o002 230,000 | oo 231,632 [ oo | v (I8 [ [ e 04/01/2005...| 01/15/2024...
15189Y AB 2| ENTERPOINT ENERGY RESOURCE..........cccccoovonmimmirimnirnrrncernnes | eoeieee | oo [ eoviinnes | 2FE | .........2,897,115 ] ......114.359] ............2,858,975 | ............2,500,000 | ..........2,852,374 | ..ovvvovvrrvvrvrrriinrns | errrrennne(38,032) [ oo | s 01/18/2005...| 04/01/2013...
162456 AK 3| CHATTEMINC PRIV PLACE........cocccommeimmmrmmmrerinerermneemseeessnneesnns | eevees [ oo | cevvinene | 3FE [ ciriien2196,000 |......102.000] ............... 198,900 | .oveieerrin 195,000 [ vvvverrrcn 195,863 [ oo | v (137) s | 04/01/2005...| 03/01/2010...
162456 AM 9| CHATTEM INC PRIV PLACE.........cccccouvimmnmerinnrinenernsisnsssnssenes | cenvees | oo | covneenn | AFE | ..c.........610,725 ......101.500] ...............619,150 | ....oesreeen610,000 | oviioirrnn810,673 | oo | evvrienivencnac(B2) [ e [ s 04/01/2005...| 03/01/2014...
165167 BJ 5|CHESAPEAKE ENERGY CORP PRIV PLAC (ST I 07/28/2004...| 08/15/2014...
166779 AA 6| CHEVY CHASE BANK FSB (966) (U7315]0)) [ IO 09/28/2005...| 12/01/2013...
171327 AB 5| CHUMASH CASINO & RESORT.. (P2:X15)) IR PO 04/01/2005...| 07/15/2010...
171340 AF 9| CHURCH & DWIGHT INC . (1,781) ST B 04/21/2005...| 12/15/2012...
172441 AN 7| CINEMARK USA INC (1,600) (RIV(CL)) R O 04/01/2005...| 02/01/2013...
172967 BC 4|CITIGROUP INC... (K1) [ B 01/31/2003...| 01/18/2011...
172967 BP 5| CITIGROUP INC... (12,088) [ ...vvvoevvrerrieeriiens s 02/17/2004...| 08/27/2012...
172967 CQ 2|CITIGROUP INC (L) [ I 04/19/2005...| 09/15/2014...
189054 AM 1] CLOROX CO................. cenervnmmsennssnnssssssnsssnnses | LSun [ oo | e | IFE | o........1,998,240 | ........96.900] ............1,938,000 | ............2,000,000 | ............ 1,998,680 [ ...oovvvrvrerennriinnns | oo 402 [ oo e 11/30/2004.... | 01/15/2010...
195554 GF 1| COLONIAL BANK MONTGOMERY AL .....convvrirmrrnieerinerisesienennes 588,809 (10,874) | coovvvvvrererecrrssrrreins | e 04/19/2005...| 06/01/2011...
196522 AH 9| COLORADO INTST GAS CO 524,798 | ..o | v 1,264 [ oo | e 05/18/2005...| 03/15/2015...
197677 AC 1| COLUMBIA HCA HEALTHCARE MTN. 693,605 [CX15)) R I 12/20/2001... | 04/15/2024...
19767Q AJ 4| COLUMBIA HCA HEALTHCARE MTN...... 220,204 (567) (C:/ Y4 ) (SR O 04/01/2005...| 01/01/2007...
199333 AF 2| COLUMBUS MCKINNON CORP. 226,868 ((:72] T N 08/17/2005...| 11/01/2013...
20029P AF 6| COMCAST CABLE COMMUNICATIONS..... 2,325,505 (GRN0ED) [ 12/10/2002... | 05/01/2007...
20029P AN 9| COMCAST CABLE COMMUNICATI ONS 2,807,819 (KA [ I 09/22/2004...| 06/15/2013...
20338C AE 4| COMMUNICATIONS & POWER IND. ) RN 04/01/2005...| 02/01/2012...
20467R AF 1| COMPRESSION POLYMERS HOLDING . SRR B 06/29/2005...| 07/01/2013...
20903H AB 4| CONSOLIDATED COMMUNICATION HOLDINGS PRIV PLACE... |......|..] ... 1| 4FE | ...............438,000 |......106.500] ..............466,470 | ...............438,000 | .............438,000 | ...occrvrrerrmmrrrmmmrns [ v f oo | o 04/02/2004...| 04/01/2012...
21036P AB 4| CONSTELLATION BRANDS INC  ....ovvevnvcenrreernneennereernneesssneeennee [ vveeee | oo [ oveevcnnne [ 3FE [ 310,713 | ......104.250 ...............307,538 | ..oovrirrri 295,000 | oo 303,226 | ooveececeeeecc(T15) | (3,367 [ o [ e 04/01/2005...| 02/15/2008...
210805 DG 9| CONTINENTAL AIRLINES INC  ....oovvvververervesnneseneissneissnnesssnnens | cvveeee | oo [ covevirnns [ AFE [ oeiee....430,135 | ........89.461 ] .......e... 442,302 | oo 494,408 | 842,302 | e (1,521) | 006,826 | [ oo 11/19/2003... | 04/02/2011...
216762 AD 6| COOPER-STANDARD AUTOMOTIV E [STSTTRRR BN 08/24/2005...| 12/15/2014...
21701R AB 4| COORS BREWING CO ... 2,012,236 ([SK1)] [ B 06/05/2002... | 05/15/2012...
22025Y AD 2| CORRECTIONS CORP 525,511 (LRCT)) [ Fo 04/12/2005...| 05/01/2011...
22025Y AH 3| CORRECTIONS CORP.... 247,500 (2,500) SRS IO 03/08/2005...| 03/15/2013...
222074 AB 2| COUCHE-TARD US/FINANCE..........ccoconmmermmnmmernrnenenmseninsnensenns | coveens | oo | covveenT[ 4FE | occccc...407,750 | ......103.000] ...............412,000 | ...............400,000 [ ......c.cc.... 404,950 (1,639) (U4(0))] TR B 04/01/2005...| 12/15/2013...
222862 AD 6| COVENTRY HEALTH CARE INC PRIV PLACE.... 500,000 IS I 01/12/2005...| 01/15/2012...
228188 AA 6| CROWN AMERS LLC/ CROWN w.....ccovvvvvrrveerrisssninesesssssssessssssnnss | cvveene | oo [ vvevvnnns | 4FE | ...........1,090,000 |......103.750] ............1,130,875 | ............1,090,000 [ ............ 1,090,000 [ ..oovvorrrveerriirenns [ v e [ e 11/08/2005... | 11/15/2013...
228188 AC 2| CROWN AMERS LLC/CROWN . 620,000 [ ..oovvveerereerrirenns [ e e [ e 11/08/2005... | 11/15/2015...
228255 AD 7|CROWN CORK & SEAL 950,995 | ..oovveeeeeeeeeceienns | e 2,607 | oo | oo 07/08/2004...| 04/15/2023...
228255 AH 8| CROWN CORK & SEAL........couvvvrereireernssneensesinsensnssssssessssssessenses | coneees | oo [ oveeeinne [ AFE | 1,439,975 | ........92.125] ............ 1,497,031 | ............1,625,000 | ............ 1,426,262 | ............ (19,268) ...ocvvvvvven 2,858 | oo | e 04/01/2005...| 12/15/2026...
22941R AB 2| CRYSTAL US HOLDINGS3LLC... 591,150 | oo | v 43,652 | ..o | e 04/01/2005...] 10/01/2014...
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233293 AH 2|DPLINC .|.3FE | ...............914,982 (566) (KIV£:15)] [ I 6.160 04/01/2005...| 09/01/2011...
23331A AL 3|DRHORTONINC ... 2FE 406,268 ((1)] [ B 8.490 04/01/2005...| 04/15/2012...
233835 AA 5|DAIMLER CHRYSLE| 2FE 2,447,800 (PIA72:) | [ I 5.630 03/03/2003...| 09/01/2009...
23918K AH 1| DAVITAINC .....oocovvvrerrrrrennee AFE ....356,125 (1,659) (L) SRR PO 6.990 10/05/2005... | 03/15/2015...
244217 BJ 3| DEERE JOHN CAPITAL CORP 11,997,380 |........98.042] ............1,960,840 | ............2,000,000 | .......... 1,998,877 [ ...ooorvrrimmrrmmrrns | v 519 | e [ e 01/07/2003...| 01/15/2008...
245217 AM 6| DEL MONTE CORP .......coonmvrerrrermerereeeesneesnneeenes 1,126,148 (6,613) ((C1:745)) T O 04/01/2005...| 12/15/2012...
25156P AB 9| DEUTSCHE TELEKOM INTERNATIION FINANCIAL 1,496,113 ((CIsN177) [ B 08/30/2004... | 06/15/2010...
252126 AD 9|DEX MEDIA WEST LLC/ DEX M.. ...193,713 (542) ((G1G1:)) [ I 04/01/2005...| 08/15/2010...
252126 AF 4|DEX MEDIA WEST LLC/ DEX M.. ((G1315)) [OOSR IO 04/01/2005...| 08/15/2013...
25212E AC 4| DEXMEDIA INC .....coooirricriiecrsseiiseeesssssssseessssssssssssssssssssssnnns \ (7,396) (R0 RIS O 04/20/2005...| 11/15/2013...
25459H AB 1|DIRECTV HLDGS LLC / DIRECT 721,013 (1,523) (CR:TK)) [T B 04/11/2005...| 03/15/2013...
25746U AM 1| DOMINION RESOURCES INC........cocvvmereeranee 503,560 ((<1510) ) SPOORTRRIT IO 09/22/2004...| 03/15/2013...
25754Q AF 4| DOMINOS INC (LIV(C15)) R O 04/01/2005...| 07/01/2011...
259603 AA 6| DOUGLAS DYNAMICS LLC /DO ...cvveerrermneiernererssseernnessssssesssnessns | coneeee | oo [ covevernns [ 4FE | ......... 2,513,375 |........96.500] ............2,398,025 | ............2,485,000 | ..........2,398,025 [ .......... (115,350) ST B 04/01/2005...| 01/15/2012...
26816L AL 6|DYNEGY INC (4,199) [ oo 04/01/2005...| 07/15/2010...
269246 AK 0| E TRADE FINANCIAL CORP.........cc.conmmeermmrrernmremnneernneessnneessnnessssnnes | cvveeee | oo [ coveevcrnns [ 4FE [ e 150,000 | ......101.250 ] oo 151,875 | o0 150,000 | oo 150,000 [ oo [ e [ v [ e 09/14/2005...| 09/15/2013...
27876G AK 4| ECHOSTAR COMMUNICATION.. (25) (UVZE)] sy B 02/02/2004...| 01/15/2009...
27876G AN 8| ECHOSTAR DBS CORP........... 1,689,900 (38,716) (VK] IR PO 04/01/2005...| 10/01/2008...
27876G AS 7|ECHOSTAR COMMUNICATION.. 262,614 (V51572 ] [ I 02/02/2004...| 10/01/2008...
28257P AC  9|EIRCOMPLC ......cocovvvrerrrrernne 050,188 (KIVAL:)) IR O 09/25/2003...| 08/15/2013...
283695 AZ 7|EL PASO NATURAL GAS.......ooocomriemmeenereirnneesneressneennns (G744 [ P 04/01/2005...| 01/15/2022...
283695 BE 3|EL PASO NATURAL GAS 102 |.....103.245] ..............418,142 | ... 405,000 | .oooirrrrecnd10,102 | oo | e | e | s 04/01/2005...| 11/15/2026...
283695 BK 9|EL PASO NATURAL GAS 348,180 (VA1) [ B 04/01/2005... | 06/15/2032...
283703 AB 2| EL PASO PRODUCTION HOLDING 411,313 (GR1S)] [ I 04/01/2005...| 06/01/2013...
28660G AC O|ELIZABETH ARDEN INC........ccoovvvonrrens 136,050 (612) (L:1:)) SRR PO 04/01/2005...| 01/15/2014...
29363R AA 8| ENTERCOM RADIO LLC / ENTERTAINMENT. (31,307) (V2072 ) I B 04/22/2005...| 03/01/2014...
293791 AM 1| ENTERPRISE PRODUCTSS OPER LP........cccccouuvvmmmremmmrenneeeernneees | coveeee | o [ coreevennne [ 2FE | .evir.3,926,941 | .......97.534] ............3,842,840 | ............3,940,000 [ ..........3,929,267 [ ..ocovvommrerrmmrrrmnnee | cevrrrrrirnnns 2,166 | oo | e 04/01/2005...| 10/15/2009...
29444N  AF 9| EQUISTA CHEMICAL/FUNDING (PAL10)] R B 10/31/2003...| 09/01/2008...
29444N AH 5| EQUISTA CHEMICAL/FUNDING (CSL55)) OOUS O 04/01/2005...| 05/01/2011...
297425 AD 2|ESTERLINE TECHNOLOGIES . (074 ) [ I 04/01/2005...| 06/15/2013...
3133MB  JA 6| FEDERAL HOME LOAN BANKS 6,669,360 |.....111.218{ ............6,673,125 | ............6,000,000 | ............ 6,000,000 | .cooourrerrrieereinns | v (130,927) | ..o [ e 06/20/2001...| 05/14/2010...
31359M NU 3| FEDERAL NATL MTG ASSOCIATIO 3,697,505 3,651,361 (19,369) [ ovvvvvvrererecrisnrreens | o 07/09/2003...| 08/01/2012...
31430Q AS 6|FELCOR LODGING TRUST INC PRIV PLACE ..573,150 572,498 )] TN B 04/01/2005...| 06/01/2011...
337932 AB 3| FIRSTENERGY CORP........ccoooevrmmrreirinrrenns 406,626 ) R 12/29/2003... 11/15/2011...
338032 AZ 8|FISHER SCIENTIFIC INTL PRIV PLACE. 3 RN B 04/01/2005...| 08/15/2014...
338915 AJ 0| FLEETBOSTON FINANCIAL CORP. , [STSTRRRN BN 10/25/2000... | 03/15/2008...
345397 TR 4|FORD MOTOR CREDIT CORP.... 514,560 |........99.785] ..............498,925 | ...............500,000 [ ...............500,364 [ ..oorrrrerrrmmrriirianc | corriireeenn(d,289) | oo [ e 05/29/2002...| 02/01/2006...
35671D AM 7| FREEPORT-MCMORAN C & G........oocevermrrrnnerrnerennennineneenssssinnseees | wevves [ | v 1| 4FE | wc..c......402,650 |......110.000] ...............429,000 | .....cc........ 390,000 | ..vooirrrin399,959 [ oo | v 2891 [ o | 04/01/2005...| 02/01/2010...
35671D AQ 8|FREEPORT-MCMORAN C & G .363,875 |......101.000] ...............368,650 | ...............365,000 | ......c...... 363,955 | rooovrrreerec 1,813 | o800 [ [ oo 04/01/2005...| 02/01/2014...
35687M AD 9| FREESCALE SEMICONDUCTOR PRIV PLACE .488,019 |......102.750] ..............498,338 | ............. 485,000 | ......ce000e 887,529 | oo | cvvrriieeneenns(B90) | o [ oo 04/01/2005... | 07/15/2009...
35687M AE 7| FREESCALE SEMICONDUCTOR PRIV PLACE 2,379,075 |......105.000 ............2,457,000 | ............2,340,000 | ........c.. 2,372,411 | coooovrvrinnnrnne | e BA35) | o | oo 04/01/2005...| 07/15/2011...
35914P AH 8|FRONTIER OIL CORP PRIV PLACE.........ccooevimmrrrmmmerinnreirmmnerinnnes | evcvene | oo | vvveran 1| AFE | oo 314,675 1......102.000 ..............321,300 | oo 315,000 | cvvriicrscc 314,706 | oo | i3 | i | s 04/01/2005...| 10/01/2011...
364725 AB 7| GANNET COINC ,008,740 | ............2,000,000 | ........... 1,996,040 | ...oooovvvrmmrvrmmmrns | o 2979 [ | 03/11/2002... | 04/01/2007...
367905 AD 8| GAYLORD ENTERTAINMENT CO. 808,500 | .....cc.......825,000 | covvoeireein 781,997 | oo | 2372 | e | 04/18/2005...| 11/15/2014...
36962G K8 6| GENERAL ELECTRIC CAP CORP ......cccoouvvimservrmereinncerrnenrsenennen | LS | oo | i | AFE ] ee...6,495,195 | ... 98.350 ............ 6,392,796 | ............6,500,000 | .........6,495,833 | ...ccooirirrrmmrrirun | w522 | [ e 02/22/2005...| 09/15/2014...
36962G WB 6| GENERAL ELECTRIC CAP CORP MTN ....ccooovermmrermnrermerernneennene | eocvnne | oo | eevveenes | AFE | 1,637,145 ] .....105.205 ........... 1,578,077 | ............1,500,000 | ..ccc0eeee. 1,601,326 | oooooveercicnrcrane | cvreeeennc(17,087) | e | e 10/30/2003... | 02/22/2011...
36962G ZH 0| GENERAL ELECTRIC CAP CORP MTN ....cccooovvvvmmrmnrvenrenersnnnes | oo | | e | IFE | i 1,021,245 | ........98.998 | ...............989,982 | ............1,000,000 | ....c....... 1,012,678 | .oovorrrrvrrvmrrmrriane | cvriirerernnn(3,098) | oo | e 02/12/2003...| 09/15/2009...
36962G ZY 3| GENERAL ELECTRIC CAP CORP 2,121,140 |.....102.433] ............2,048,676 | ............2,000,000 | ...........2,099,754 | ....coovvrimmmrmmmrns | verrrrraes(11,750) [ o | 02/17/2004...| 01/15/2013...
370334 AS 3| GENERAL MILLS INC ...961,796 |.....104.655] ............1,009,921 | ...............965,000 | ....cc....c....962,807 [ .ooovoovvorrrrmnrins | o288 [ | 02/13/2002... | 02/15/2012...
370425 RZ 5|GENL MOTORS ACCEPT CORP 432,844 |......95.788] .............454,993 | ............. 475,000 | ...oooerrrind33,140 [ oo | 298 [ s | 07/12/2005...| 11/01/2031...
373298 BX 5| GEORGIA PACIFIC ! (31,057) [ cvvvverre(45,820) [ oo | 04/01/2005...| 02/01/2010...
373298 BZ 0| GEORGIA PACIFIC CORP 1,340,475 (24,554) (4421 ] oo | e 09/13/2005...| 02/01/2013...




Annual Statement for the year 2005 of the FACTORY M UTUAL I NS U RAN C E CO M PANY

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

117803

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 14] 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F

0 Rate Current

r Used Year's Total Gross

e to Unrealized Current Other Than Foreign Admitted Amount

i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received

CusIP g| Bond |Desig Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate How Due and During

Identification Description * [n] Char |nation| Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. of of Paid Accrued Year Acquired Maturity
373298 CF 3| GEORGIA-PACIFIC CORP .| .3FE 647,825 601,650 (GERCRIS) ) RN (<1< )] ISR IO 8.000.......... 7.700 04/01/2005...| 01/15/2024...
374689 AA 5| GIBRALTAR INDUSTRIES INC JFE | ..............341,040 341,055 [ .o | 15 [ [ e 8.170 12/05/2005... | 12/01/2015...
378272 AA 6| GLENCORE FUNDING LLC 2FE 557,446 559,702 [ ..ovvverereemvrrirenne | ey 134 [ [ e 6.680 04/01/2005...| 04/15/2014...
38141G AD 6| GOLDMAN SACHS GROUP INC AFE ....289,633 276,141 [ oo | ceeeeieeeeecd(8,297) [ e [ o 4.290 10/15/2003... | 10/01/2009...
38141G EA 8| GOLDMAN SACHS GROUP INC AFE 1,498,275 |.......98.869] ............1,483,035 | ............1,500,000 | ............ 1,498,493 | ..oooovrcivncrrn | 218 | i | e 5.130 04/19/2005...| 01/15/2015...
382383 AD 9| GOODMAN GLOBAL HOLDINGS INC AFE 11,136,263 |........99.000] ............1,118,700 [ ............1,130,000 | ............ 1,118,700 (17,563) | ovevvverenereerrrsrnnes | ceveimesnreeessssnesisn [ s 5.660 12/06/2005... | 06/15/2012...
382550 AT 8| GOODYEAR TIRE & RUBBER CO AFE ....955,000 940,675 (14,325) (ST BN 8.990 06/20/2005...| 07/01/2015...
404119 AA T7|HCA THE HEALTHCARE COMPANY . . 3FE 11,149,998 |.....110.600] ............1,128,120 [ ............1,020,000 | ............ 1,128,120 (12,835) ((SH0Z7)) R I 5.810 08/03/2005...| 09/01/2010...
420029 AA 8| HAWAIIAN TELCOM COMMUNICATION. .....ovvvorreernrierereereneiinns . S5FE | ...............395,000 381,175 (13,825) (ST BN 8.910 04/27/2005... | 05/01/2013...
428040 BX 6|HERTZ CORP PRIV PLACE........coomirierrrnieeecsissessenssneens . AFE | ...............585,000 585,000 [STSTRRRN BN 8.870 12/15/2005... | 01/01/2014...
44108E AS 7|HOST MARRIOTT LP 496,250 |......104.000] ...............520,000 | ..............500,000 | ....ccoevvrs: 496,867 | .ovvorreerrrcmrci | v 289 [ oo | e 7.230 11/17/2003... | 11/01/2013...
44108E AT 5|HOST MARRIOTT LP PRIV PLACE... ....347,450 (1,208) [ .vvevveeereenscrines e 2.740 04/01/2005...| 03/15/2024...
441812 GK 4|HOUSEHOLD FINANCE CORP 3,782,715 (7277]) [ I 6.190 02/26/2002... | 03/01/2007...
441812 JW 5|HOUSEHOLD FINANCE CORP 2,775,700 (35,044) [ .o 4.490 11/18/2004.... | 10/15/2011...
441812 KD 5| HOUSEHOLD FINANCE CORRP........ccoconmvrvrmmereermmnrmnseneraneesssnsesasesens | cvveeee | o [ oveevnnne [ AFE [ 10000000.3,232,483 | ........96.618] ............3,140,085 | ............3,250,000 [ .........3,234,128 | ..cvvvorvrrrmvrrnnnne | cevrrrvriinnns (RTINS 4.820 01/19/2005...| 07/15/2013...
442120 AE 1|HOUSTON EXPLORATION CO (53,972) (V174 ] [ 6.420 04/13/2005... | 06/15/2013...
452092 CG 2| ILLINOIS POWER (CX:720) | I B 4.550 02/17/2004...] 06/15/2009...
457030 AC 8| REGAL CINEMAS INC.......oooverrrrerrmreencrerrmneernenessneesnsessesssssnsssssnes | cvneeee | oo | cevvneeeT[ AFE [ i, 797,201 |......103.500 ....oovvr0853,875 | ovirvrr825,000 | oo 804,303 [ oo | e V1 0 I B 9.370 04/01/2005...| 12/01/2011...
45820E AJ 1| INTELSATLTD w..oovvivvercienniisssiisnsssssssssssssssssssssssssssssssssssssssensssens | ovveens | oo [ vvevvrens [ AFE [ iiiriissnnnn 787,775 [0 101,625 ] o0 797,756 | v 785,000 | ovvvivencce 787,775 | e [ [ v [ e 7.720 04/01/2005...| 01/15/2012...
45820E AK 8| INTELSAT LTD....ocmmreerrcerreernneesssmnssssmesssnsssssesessnsssssesssnssssssesssns | evneeee | oo | cevnneeeT[ AFE [ iiiiiinner.. 786,850 | ......101.000] ..vovevr0r 792,850 | oo 785,000 | oo 786,850 | covevvvvncerreeencee o [ v [ e 8.200 04/01/2005...| 01/15/2013...
460377 AB O] INTERNATIONAL STEEL GRP PRIV PLACE........c.ccouevommmrecrmeerinns | coreeee | oo [ corevirnns [ 3FE [ . 797,124 | ......100.000] ...............800,000 | ...............800,000 | ...coccce0ee. 794,882 | v 2,814) | o265 [ [ e 6.540 04/01/2005...| 04/15/2014...
462613 AB 6|IPALCO ENTERPRISESINC........ [SSTTRRR B 7.300 04/01/2005...| 11/14/2008...
464592 AG 9| ISLE OF CAPRI CASINOS PRIV PLACE )] R P 6.950 04/01/2005...| 03/01/2014...
47215Q AF 1| JEAN COUTU GROUP PJC INC )] RN 7.510 04/01/2005...| 08/01/2012...
47508X AB 1| SMURFIT-STONE CONTAINER ) R 7.580 11/17/2003... | 10/01/2012...
480829 AE 0| JORGENSEN EARLE M. CO . )] TN B 9.080 04/01/2005... | 06/01/2012...
485188 AD 8| KANSAS CITY SOUTHERN RAILWAY CO......ovvvevrrrrrereernerersnneeenns ) R 6.900 06/25/2003...| 10/01/2008...
485188 AF 3| KANSAS CITY SOUTHERN RAILWAY ......coooomrrriemeirrnnsiressssansennns ) RN B 7.050 04/01/2005... | 06/15/2009...
487836 AS T7|KELLOGG CO X HU[012) ) RN P 4.410 05/06/2003... | 04/01/2011...
49338P AB 0| KEYSTONE AUTOMOTIVE INDUSTRIES INC .... 259,500 (50,621) (U)o 8.980 04/01/2005...| 11/01/2013...
494553 AB 6| KINDER MORGAN INC .......oovivrimerirrrirnnnrnennrsssnsnensissesssssssssseenes | coneees | oo [ coreeennne [ 2FE | .vv.0...1,090,180 | ......105.938] ............1,059,380 | ............1,000,000 [ ............ 1,068,321 (8,356) [ ..vvvrererrreirerrines [ e 5.270 04/01/2003...| 09/01/2012...
49460W AE 9| KINETIC CONCEPTS INC 210,300 (1,040) (PL10) ) [ I 7.110 04/01/2005...| 05/15/2013...
500657 AA 9| INVISTA PRIV PLACE.......ccocommrmrrnneennseessnsessssssssessssssssnns | coveene | oo | voenenn 1| AFE | o..........1,568,238 | ......106.750] ............1,569,225 | ............1,470,000 [ ............ 1,545,538 (10,751) [GR0LTY) [ I 7.770 10/13/2005... | 05/01/2012...
50076X AB 7| KRATON POLYMERS LLC/CAP .......cccconmeeemmrremeernmnnennnnesmsneensneees | evvvnne | oo | eevnneeoes | BFE | 64,213 1 ........96.000 ..o rr.62,400 | covvoicerne85,000 | covoiiirnrnn82,262 | v | v LI R PO 8.310 04/01/2005...| 01/15/2014...
502413 AJ 6|L-3 COMMUNICATIONS HOLDINGS (2,062) (VY] [y B 6.820 04/12/2005...| 06/15/2012...
502413 AL 1|L-3 COMMUNICATIONS CORP .......couerrrmmrrrirmmrrmserirmnermseensnsnnsens | eoveees | oo [ cvvrre T[ SFE [ i 765,417 | .......99.250 ] ............... 764,225 | .............. 770,000 [ ...............763,564 | ......c....... (VX 1<) K1/ N B 6.210 04/13/2005...| 07/15/2013...
502424 AE 4|L-3 COMMUNICATIONS HOLDINGS . (2,250) SRR B 3.000 07/27/2005...| 08/01/2035...
513075 AG 6|LAMAR MEDIA CORP.......c.ccconmermmmrrmmnrinnnnrnnenninsersnsssssnsessnssssnee | coveeee | oo | cevvne [ AFE [ iiiininee.65,000 | ......103.750 | oo 87,438 | oviirin85,000 | oviiiicr085,000 [ oo [ o [ v [ e 7.250 12/17/2002... 01/01/2013...
524908 FD 7|LEHMAN BROTHERSS HOLDINGS INC ........coovvermreemmmreeneeesmnnenns | coveeee | o [ coveevcrnne [ AFE [ iiiieer...995,870 | .......98.344] .............. 983,440 | ............1,000,000 | ...ccccc0ccc.998,200 | .oooovormrrrermmmerrrmnne | covrrrvirnneenns .72 [N B 4.090 01/13/2003...| 01/22/2008...
527069 AH 1|LESLIE'S POOLMART LESL PRIV PLACE. (3,840) (C7°)) [T B 7.500 11/29/2005... | 02/01/2013...
527288 AS 3|LEUCADIA NATIONAL CORP A, (9,998) [(RZ5)) [ I 6.940 04/01/2005...| 08/15/2013...
549271 AD 6|LUBRIZOL CORP .. 11,429,199 . (E1510))) FSUPRSTR IO 4.550 04/01/2005... | 10/01/2009...
549271 AE 4|LUBRIZOL CORP. ....855,929 856,341 | ..ooeveeveeerriienns | v 322 | o | e 5.560 04/01/2005...| 10/01/2014...
552078 AL 1|LYONDELL CHEMICAL CO ....564,431 562,603 (201) (7)) [ I 9.190 04/01/2005...| 05/01/2007...
55263E CH 6| MBNA CORP SRMTN BE........ccouvrimimrierinerrinnieesissssssssssssssnees | s 1,249,150 |.....106.041] ...........1,325,524 | ............1,250,000 | ............ 1,249,355 | ..o | e F(O1 ITORRRT PO 6.130 02/19/2003...| 03/01/2013...
552691 AA 5 MCIINC ....ovvereeerernecinenrenseeesseeessssesseesssssssssnesssssssssssssssssssssnnnes | coneeee | oo [ cevnneeeT[ AFE [ 122,100 | ......100.750] ............... 120,900 | ..........e.... 120,000 | .oovverneeeens 120,900 (478) ([27])] [ I 5.990 04/01/2005...| 05/01/2007...
552953 AF 8| MGM MIRAGE INC PRIV PLACE........... 626,063 (11,241) (R(Z:)) O B 5.650 09/08/2004...| 10/01/2009...
553750 AB 0| MSW ENERGY HOLDINGS/FINANCE II.. 842,759 [C1515)) PRSI O 375 s 7.260 04/01/2005...| 09/01/2010...
574754 AC 1| MASHANTUCKET WESTERN PEQU.........ccoovvermmrrernmeemmneersneensneees | coveeee | oo [ covevinnns [ 2FE | .........1,075,000 | ........99.917] ............1,074,108 | ............1,075,000 | ............ 1,075,000 ST B Kk 5.910 07/29/2005...| 09/01/2021...
58282P AJ 0| MDP ACQUISITIONS PLC .......ovvvvrrererrrerneresnseeenssssssssesssssssssssesnns | wevinne 275,000 (6,652) (Z15)) RS B 625 ..o 8.970 04/01/2005...| 10/01/2012...
58984N AB 3| MERISTAR HOSITAL ......ccconmrvemmrrenneesmsrennneessnsesssneesssssssssseessssssess | sveees [ 00| coeeee 1] BFE | ... 475,915 | .....105.375] .............. 495,263 | ...............470,000 | ............... 474,765 (1,923) | oo | s 10.500] .......... 9.780 04/01/2005... | 06/15/2009...
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58984Y AD 5| MERISTAR HOSITAL S5FE | ... 885,443 (10,613) [ e [ v | 000000, 9.000 | .o 7.400 .35,690 04/01/2005...| 01/15/2008...
58984Y AJ 2| MERISTAR HOSPITALITY CORP 5FE (2,351) (RX:1:74) [N B 9,144 04/01/2005...| 04/01/2010...
59018Y QU 8|MERRILLLYNCH & COINC..... AFE ([0 IR PO .21,583 01/30/2004...| 04/21/2008...
59156R AC 2| METLIFE INC ...coooovrrverrrreciennee AFE [CKTY(5)] [ B 04/24/2003...| 12/01/2011...
59562V AH 0| MIDAMERICAN ENERGY HLDGS..........ccovvveemeeeeneersneessnnecesneeessnnies | cevneee | oo [ ceverveens | 2FE | o.........2,901,555 |........96.485] ............2,894,550 | ............3,000,000 | ...........2,948,065 | .....occrmmrrrmmrrcerunne | vorerrrrirnns 20,378 | .o [ e 09/18/2003...| 05/15/2008...
600388 AA O MILLER BREWING CO......ccomvvrvrmreersnrensneeneesessseesnseesssessesssssseees | eoneeee | wo [ eoreeecrnne [ 2FE [ . 249,870 | .......98.139] ... 245,348 | ... 250,000 | oo 249,932 | oo | e P23 TR O 12/01/2003... | 08/15/2008...
60467X AA 5| MIRANT NORTH AMERICA LLC PRIV PLACE (378) ((G1:)] A B 12/20/2005... | 12/31/2013...
608328 AK 6| MOHEGAN TRIBAL GAMING (22,727) (22,504) [ ..vvvoevreeerrens | 04/01/2005...| 04/01/2012...
608328 AP 5| MOHEGAN TRIBAL GAMING PRIV PLACE... (7)) S B 04/01/2005...| 08/15/2014...
610202 BJ 1| MONONGAHELA POWER CO ......coovvvviriirerrerrirneesseresesienennens I (K74 ] R I 04/01/2005...| 06/15/2014...
61532Q AA 9| MONUMENTAL GLOBAL FDG I 3,998,131 | covvveerenrrvrieennnees | cevveiiiinnnns 1,640 [ .o | e 01/23/2002... | 01/30/2007...
61744A AN 0| MORGAN STANLEY & CO INC 3,423,685 | ...oovvvvrrireriinns | e 15,341 [ oo | e 08/13/2003...| 05/15/2010...
629377 AS 1|NRGENERGY INC .. . (V27X)] [ B 04/18/2005...| 12/15/2013...
62941F AG 3|NTLCABLE PLC PRIV PLACE........ccccimmmrrmmmmrimmmeesmmeernnsesssnsenss | evveees [ 00| cvneeens 1] 4FE | ....c....195,000 |......104.500] ... 203,775 | v 195,000 [ oo 195,000 [ oo f v f oo [ o 04/02/2004...| 04/15/2014...
629855 AE 7|NALCO COMPANY (RIISTS) ) RN O 11/17/2003... | 11/15/2011...
629855 AH 0| NALCO CHEMICAL (5,379) (P0%T)) R B 04/01/2005...| 11/15/2013...
640079 AC 3| NEEHAN PAPER INC PRIV PLACE........cccoovsveiieiieresiseieiesenins (5,284) | coovrvnrieriins 34 | e [ e 04/01/2005...| 11/15/2014...
64016A AA 3| NELL AF SARL (9,863) (K70 [ - 08/04/2005...| 08/15/2015...
640204 AD 5| NEIMAN MARCUS GROUP INC .......cccccovvvmmrimnrnnrnneessesseisssissninns | eoveees [ o [ evneienn | 4FE | ccc...225,000 | ......102.250 ...............230,063 | .............225,000 | ......c.0..000. 225,000 | .voorvvnrivveermrernnns [ oo [ o [ e 09/28/2005...| 10/15/2015...
641423 BH O|NEVADAPOWER CO PRIV PLACE.......ccomcommcemmccemmernnn | oo | | v | BFE | ............1,306,700 | ......102.500] ............1,347,875 | ........... 1,315,000 | ...........1,307,969 | ...ooocvvrvncenn (70) ) ISR . 4 I ST IO 04/01/2005...| 04/15/2012...
641423 BK 3| NEVADA POWER CO ....coovvnrrremrrernneensseessneessnnsesnnessssssessssesssnnnes | coneeee | oo [ coveevrnne [ SFE [ i 180,375 | ........99.232] .o 183,579 | ... 185,000 | oo 180,689 [ oo | 314 i [ e 04/01/2005...| 01/15/2015...
651290 AF 5| NEWFIELD EXPLORATION CO (425) [ oo (1,918) | i | e 04/01/2005...| 08/15/2012...
651290 AH 1| NEWFIELD EXPLORATION CO .......ccovmvvermmrremnmeernneersneesseeeessseesines | coveeee | oo | ceennnnT[ 3FE | oocc.ce..321,500 | ......101.750] ... 325,600 | .ovorvrerre 320,000 | oo 321,386 [ oo | v (114) [ [ e 04/01/2005...| 09/01/2014...
652478 AH 1|NEWS AMERICANHOLDINGSINC v [ o | oo [ v [ 2FE | e 1,446,775 | ......121.453] ............ 1,518,163 | ............1,250,000 | ...........1,392,073 | ..oovvvorvrrmvrrrnnne | crvrrrrennn(14,936) [ oo [ oo 11/27/2001... | 02/01/2013...
65332V BH 5| NEXTEL COMMUNICATIONS INC .....coovvveerreermmrenneesrmenesnneessmnnenss | cvveeee | o [ oveeennne [ 2FE [ 1,139,681 |......104.321 ] oo 1,173,611 | 1,125,000 | o 1,137,876 | e [ v (L) [ [ e 04/01/2005...| 10/31/2013...
65473Q AL 7| NISOURCE FINANCE CORRP.........cccoerrmmerrmmmriramerssnsismessssssssnnsses | evivine | oo [ evcvineons | 2FE | 991,470 ]........99.852] .............998,520 | ............1,000,000 | ...cc...cc....992,860 | .oooovvvrmrrrmnrrrans | covrrnrrirren40 | i | s 11/12/2003... | 07/15/2014...
65504R AA 2| NOBLE GROUP LTD .....coommrremrrermnerenmeeemsenssnenessssnssssnssssssssssassssnns | aveeeen [ oo | vevveneee | 8FE | i 771,974 | .......92.089] .............. 759,734 | ...............825,000 | ..............759,734 | ............ (14,073) [ v 1,833 [ e | 07/14/2005...| 03/17/2015...
65542N AJ 6| NORAMPAC INC (15,375) | cvvvorrvverenn(BA44) [ s | 10/17/2005... | 06/01/2013...
65556T AB 3| NORCRAFT COS/FINANCE ........cccconmmrmmmrnnmnrmnnrisensnssnssssssnsses | wvvves [ oo | v 1] 4FE | ..., 306,385 |......103.500] ...............305,325 | ......c...e..295,000 | ..vvrirrrnn 301,657 | ovooriracc (1,69 | vt (1,752) [ s | 04/01/2005...| 11/01/2011...
655844 AH 1| NORFOLK SOUTHERN CORP...........cccconmrrermmrrermmeesmsnesneeesmssessaneeens | coneeee | oo [ coveeernne [ 2FE [ ooececce......854,575 | ......103.195] ...............896,765 | ...............869,000 | ....0cc000.er.865,612 [ oo | ceirrrcernn 2,261 [ [ e 04/04/2000... | 05/15/2007...
655844 AU 2| NORFOLK SOUTHERN CORP...........ccoonmvvrmmerrimnnrnnenninenenmennineneens | ESei | o [ v [ 2FE | oec..r.1,430,146 | ......100.924] ............1,573,405 | ...........1,559,000 | .........1,442,592 | ..oocoorivrmmrinan | w9729 [ [ e 09/17/2004...| 09/17/2014...
665501 AE 2| NORTHERN NATURAL GAS CO DELIVERY........ccccoouvvermmeremmmeevneees | coneeee | o [ coreeernee [ AFE | v 2,496,475 | ......101.871] ............2,546,775 | ...........2,500,000 | ......... 2,497,353 | ..oovvvmmrrrmmmrnnnne | w313 [ e 10/09/2002... | 10/31/2012...
667748 AH 0| NORTHWEST PIPELINE CORP (M,712)] ceevreeeeec(13,870) | v [ e 04/01/2005...| 12/01/2007...
667748 AK 3| NORWEST PIPELINE CORP ON) ] oo (L710) [ e | e 02/04/2004...| 03/01/2010...
668074 AM 9| NORTHWESTERN CORP cenvrrnmssmnssennsssssssnnssssssnnnss | onveens [ o] e ] BFE | 219,715 | .....100.188 | ... 220,414 | rr00.220,000 [ v 219,715 [ e [ f e | 04/01/2005...| 11/01/2014...
69073T AH 6| OWENS-BROCKWAY GLASS CONTAINERS. (23D ) [ I 04/01/2005...| 05/15/2011...
690768 BD 7| OWENS ILLINOIS INC...... (3,265) (RIKISIS) ) ITRIN O 04/01/2005...| 05/15/2010...
690768 BF 2| OWENS ILLINOIS INC (27,948) [ oo | e | 04/01/2005...| 05/15/2018...
693522 AA  2|PQCORP ......cooooiriemeeeneeineeeeesesssneesenesnes (6,350 [ .ooovnvrveevrerreeeriens | e | e 04/01/2005...| 02/15/2013...
697933 AS 8| PANAMSAT CORP PRIV PLACE (169) (PZ015)) OO IO 04/01/2005...| 08/15/2014...
704549 AC 8|PEABODY ENERGY CORP ,364) | oo [ e 04/21/2005...| 03/15/2013...
705015 AA 3|PEARSONPLC (UK.) PRIV PLACE ,994,530 |......107.613] ............3,228,390 | ............3,000,000 | ...........2,996,589 | ....oooorrrrrrmmrrrmmnc | worrrmrrrrencenOT | [ oo 06/14/2001...| 06/15/2011...
707569 AH 2| PENN NATIONALL GAMING INC.......coccormrvvrnverrmerrneeniseeessssenisnnees | coveeee | o | cevnnnT[ AFE | .cccc.292,900 | ......101.000] ....o0v000292,900 | voviirrr000:290,000 | oo 292,678 | oo | cvvverrreeenne(222) o [ e 04/20/2005...| 12/01/2011...
707569 AL 3| PENN NATIONALL GAMING INC.......coocermrveerrmrermmeeermmeeeneeessmseessnnees | coneeee | o [ oveevrnee [ AFE [ 189,325 | ........98.250 | ... 186,675 | oo 190,000 | oo 186,675 | oo d(2,888) | oo 38 | e [ e 04/01/2005...| 03/01/2015...
723456 AA 7| PINNACLE ENTERTAINMENT INC.......ccovvvvmvrvrnmrnnnerrsenrsnsrisseenes [ coveeee | oo | cevreT[ BFE e, 485,367 | ......106.500] ... 516,525 | oo 485,000 | oo 885,567 | oo | vvevrreenenned(128) [ [ e 04/01/2005...| 10/01/2013...
724479 AG 5| PITNEY BOWES INC.....vveoeveeceeseeecesneeseereseeeeesserceenneeesseneeseeeens | LS| o [ oo [ AFE [ e.n..992,270 | .......98.689] .............. 986,890 | ............1,000,000 | ...oociienii992,731 [ oo | o8 | [ e 03/17/2005...| 03/15/2015...
727610 AD 9| PLASTIPAK HOLDINGS INC........cooconvresrirnrisrireeseirsneiessissnssssisenes | oveees [ oo | v 4FE | ........921,331 | ......101.000 ...............919,100 | ...............910,000 | ...c00cc00ie 916,100 | oo [ e (@2) i [ 12/08/2005...| 12/15/2015...
730448 AP 2| POGO PRODUCING ..........c.c... AFE | .o 113,775 [ .....104.500] ... 114,950 | oo 110,000 [ v 112570 | e (86) [ vvveec(380) [ s | e 04/01/2005...| 04/15/2011...
730448 AR 8| POGO PRODUCING CO PRIV PLACE.. AFE | ..............495,505 | .......97.500] ..............487,500 [ ...............500,000 | .............487,500 | ....cc00ccc0.(8,250) | orrvvrerrcrsni245 [ i | 03/23/2005...| 03/15/2015...
74005P AK O PRAXAIRINC......cocomvvreerrrrrnceens AFE | ............2,987,970 |......100.080] ............3,002,400 | ............3,000,000 | ............2,996,004 | .....ccccoorrmrrmmmes | o 2844 | | 06/14/2002... | 07/15/2007...
74047P AC 8| PREMCOR REFINING GROUP 2FE | ...cc.......757,325 | .....111.465] ............... 785,828 | .............705,000 [ .ovoorrerrn 751,183 | e | e (4444) [ 04/01/2005...| 02/01/2013...
742651 DB 5| PRIVATE EXEMPT FUNDING CORP AFE ] 2,999,340 | ... 3,024,375 2,999,340 | ..o | e | e s 11/15/2005... 11/15/2015...
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74439H AD 0] PSYCHIATRIC SOLUTIONS INC AFE | ..............214,675 213,575 (1,067) (1K) SRR IR DR 7.750] ........ 74101 dJ....... L7911 11/04/2005... | 07/15/2015...
74819R AB 2| QUEBECOR MEDIAINC...... AFE 381,750 372,924 (1,304) (X174 ] [ I 9.480( JJ....... 17,955 04/01/2005...| 07/15/2011...
749121 BT 5|QWEST COMMUNICATIONS . 3FE 586,013 |......101.375] ..............593,044 | ...............585,000 | ..............585,478 | ..oocvrvivrrnvrriranne | crvvrrrrerinnc( B34 o [ e 04/01/2005...| 08/15/2006...
749121 BU 2| QWEST COMMUNICATIONS INTERNATIONAL.. 3FE ...574,659 |.....102.750] ...............642,188 | ..............625,000 | ...ooerererie. 576,703 | oo | v 2084 | | 06/20/2005...| 02/15/2014...
74913G AE 5| QWEST CORPORATION PRIV PLACE.........cccooovmmmrmmmrrnennrneens | o 3FE 11,877,053 |.....107.750] ............1,950,275 | ............1,810,000 | ........... 1,872,000 [ ...ocrvvvrermrrrmmmrs | vervrrrrerac(d459) [ s | 09/07/2005...| 09/01/2011...
749564 AC 4|RHDONNELLEY FINANCE CORP. 738,491 ... 112750 v 777,975 | 690,000 [ v 727,689 [ o | v (T,843) [ s | e 04/01/2005...| 12/15/2012...
75040P AF 5| RADIO ONE INC 669,678 |......105.500] ...............666,760 | ...............632,000 | ......c.....661,045 | ...oooorrrrrerecn(TA0) | oo (8,343) [ oo [ e 04/29/2005...| 07/01/2011...
75040P AJ 7|RADIO ONE INC 242,625 |......97.125] ..o 242,813 | i 250,000 | oo 282,813 | oo | e BT | [ e 04/14/2005...| 02/15/2013...
75952B AF 2| RELIANT RESOURCE INC ....183,850 |......100.000] ...............180,000 | ...............180,000 | ..............180,000 | ....ccc00ecee(3,268) [ ovvovvrvrencd(B82) [ o | 04/01/2005... | 07/15/2010...
76113B AE 9| RESIDENTIAL CAPITAL CORP.........cocovvmuerrmrrnrnnerrnennrnserinesnernsens | evviee | oo | eevvvvees | 2FE | 0. 298,155 |......106.258 ..............318,776 | ..........c.... 300,000 | .ovoirrrrini298,228 | oo | v 73 | e | e 06/21/2005...| 06/30/2015...
76113B AF 6| RESIDENTIAL CAPITAL CORP PRIV PLACE........ccccovvecvmmreommnnes | coorene | oo | v | 2FE | eneve 1,166,560 | ......101.611] ............ 1,188,849 | ............ 1,170,000 | ..coooerern 1,166,885 | ooooovernrcrane | crvireriennne325 | s | oo .| 06/21/2005...| 06/30/2010...
76113B AK 5| RESIDENTIAL CAPITAL CORP [STSTIRRRRRN BN 11/17/2005... 11/21/2008...
767754 AY O|RITE AID CORP (2,084) [(CTZ15)) [N O 04/01/2005...| 09/15/2006...
767754 BD 5|RITE AID CORP, (CX15)) R B 04/01/2005...| 02/15/2011...
767754 BF O|RITE AID CORP. (5,089) (P2(1[5)) IR O 04/01/2005...| 05/01/2010...
774477 AE 3| ROCKWOOD SPECIALTIES GROUP (G000 ORI SRR PO 11/05/2004.... | 11/15/2014...
77509N AH 6|ROGERS CABLE INC.................. ((TT4<) ] USRI SRR PO 06/16/2003...| 06/15/2013...
77531Q AH 1| ROGERS WIRELESS INC (263) SRS IO 04/01/2005...| 12/15/2010...
77531Q AK 4| ROGERS WIRELESS INC (UIZL)] [Py 05/04/2005...| 12/15/2012...
77531Q AP 3| ROGERS WIRELESS INC........veoveeeececreeeeseeecrneeeeeseneeneeeessenceenne | oo | oo | e BFE | 422,613 | ... 105875 ... 844675 | oo 420,000 | oo i422.613 | e | oo | oo | o 04/01/2005...| 12/15/2012...
780153 AF 9| ROYAL CARIBBEAN CRUISES ........ccoooeommrernmremmneernmeesnnneessnnsnnns | cvveeee | o [ coreevcrnns [ 3FE [ nienn..528,781 | ......102.445] .............681,259 | ..............665,000 | ..oovvrerece 812,711 [ | i 24,860 | oo [ oo 10/16/2002... | 10/15/2007...
780153 AG 7|ROYAL CARIBBEAN CRUISES ........ccoccovimmmrermmnrrnmmenneerennsnnennesnnns | eoneeee | oo [ oreeeinee [ BFE [ i 79,338 | ... 107,125 oo 117,838 | 110,000 | ovvv0:80,284 [ | 337 [ [ oo 12/18/2002... | 10/15/2027...
780153 AL 6|ROYAL CARIBBEAN CRUISES ........ccooooeommmrmmmremmneernmeesnneeersnnssnns | cvneeee | o [ coreevnnns [ 3FE | ..c.......1,005,706 |......113.000] ............ 1,146,950 | ...........1,015,000 | ..cc0occce. 1,016,211 | oo | 582 [ [ oo 04/01/2005...| 02/02/2011...
780153 AN 2| ROYAL CARIBBEAN CRUISES.........cccccoonmrrmmerermnernmnenrsenrnmsesinee | eoneeee | o [ corevinnee [ 3FE [ ineneee.. 109,875 | ......108.612] ... 108,612 | oo 100,000 | oo 108,609 oo | e (1,268) [ oo [ oo 04/01/2005...| 05/15/2010...
780641 AG  1|ROYALKPN NV .....ooiiriireimrrernnerinneeessenesnneesssssssssssssmsssssssssssnnnes | eoneeee | oo [ coneeeennne [ AFE [ 1iiiernr. 2,622,863 | ......109.825] ............2,471,063 | ...........2,250,000 | ......c.... 2,501,071 | oovvvvoorrcmrrrmnnee | cvrrererennn(@5,387) [ oo [ oo 10/15/2003... | 10/01/2010...
781904 AH 0| RURAL CELLULAR CORP ......ccoovvvrmmrrrmnrirsssiisnsissssisnnssssssssssansssss | coveeee | oo | coveennT[ BFE [ oec.cc....235,950 | ......105.500] ..............232,100 | ... 220,000 | oo 232,900 | ooiieenned(2,803) [ oo (1L0AT) | o [ oo 08/23/2005... | 02/01/2010...
781904 AM 9| RURAL CELLULAR CORP PRIV PLACE.........cccconmmrmmmmimmmeenmeeens | coneeee | oo | cornnnnT[ AFE | .........226,100 | ......105.500 ] .covrver00i 237,375 | o000 225,000 | o000 225,962 | oo | vveevirneeeennne(138) [ [ oo 04/01/2005...| 03/15/2012...
782352 AC 2| RUSSELL CORP......cccoormmrrrmrriiinsiisnsissssissnssssssssssssssssssssssssssssssess | cvveene | oo | covnennnT[ 4FE | oecovc.....506,043 | ......101.375] ...............491,669 | ..............485,000 |.............. 489,606 | ....oocoeeres(8,760) [ 1ovvvvvrerrres(4,508) [ oo [ oo 04/01/2005...| 05/01/2010...
78387G AP 8| SBC COMMUNICATIONS INC .....oovvvvrrvrrrrrrirnsnrnserirsnnnnssssisssnnns | evvviee | oo v | AFE | ev.....2,009,360 |........97.688 ............1,953,760 | ............2,000,000 | ..........2,008,658 | ....coovvermvrrrmmrrrrnne | worrrrrrnnnend TO2) | oo | s 01/18/2005...| 09/15/2014...
786514 BB 4| SAFEWAY STORES .......cocconmrvemmmeeinnrermneeinssessnneesnssssssssssssssssenssses | cvneeee | oo [ coveevennns [ 2FE | ooevecer....999,890 | ......100.038] ............1,000,380 | ............1,000,000 [ ...........1,000,000 | ...covrorrrrvermmmremmnee | corrmmmrermmrrmmne e e 05/22/2001...| 03/01/2006...
79409P AD 7| SALEM COMMUNICATIONS .......ccccommmrirmmmrmmmrrmnenrsnmnnsensinmssssnnnens | evveee | oo | vvvere T AFE | 939,425 |......103.625 ...............963,713 | oo iir00930,000 | cvvoirrrenn938,149 | oo | v 1,276) | s | e 04/01/2005...| 12/15/2010...
803111 AK 9| SARALEE CORP .......cccommrrimrrrnnncesenennsnensessnsssssnssssssssssssssssnneees | ESe | o [ v [ 2FE | .........3,489,010 | ......103.012] ............3,605,420 | ............3,500,000 | ............3,492,894 | ....ooccorvvrmmmrirmmn | werrrrrrrnec 1,005 | oo [ e 09/06/2001...| 09/15/2011...
805901 AP 0| SCANA CORP MEDICAL TERMINAL........coocoormevemmmrermmnermsneranessnns | evveeee | oo [ cvvevvernns [ AFE | .e......1,546,215 | ......107.900] ............1,618,514 | ............1,500,000 | ............1,529,085 | ...covrrrreermmrrrmnee | corrrrrennces(405) [ oo [ oo 08/15/2001...| 05/15/2011...
810186 AG 1| SCOTTS COMPANY ......ovvvrimrrrrmnrrernnrenssnesssmeessssssssnssssssssssssssnnns | eoneeee | oo | ceennneT[ 4FE | o.ecccc....505,050 |......101.250] ...............506,250 | .............500,000 | ....oocee0rer.504,025 | oo | e B27) [ o [ oo 04/01/2005...| 11/15/2013...
817082 AD 2| SENECA GAMING CORP.......cccconmrremmrrerrenrernneeisesesssneessssesssnssssssnees | cvveeee | oo [ covevvrnns [ 4FE [ oee.ccn..323,275 | ......100.625] ...............337,094 | .............335,000 | ..oovviernn 324,046 | oo | v 7T [ [ e 05/18/2005... | 05/01/2012...
817565 BD 5| SERVICE CORP INTERNATIONAL.........cooeee.. 581 e | v T4 | s | s 06/10/2005... | 06/15/2017...
826418 BB 0| SIERRA PACIFIC POWER CO PRIV PLACE. 190,000 |...... 101.500] ...............192,850 | ...............190,000 | ...occovvvereee 190,000 SRR B 04/12/2004...| 04/15/2012...
827048 AK 5| SILGAN HOLDINGS INC ..o 99.500 278,600 (2,087) ((5)) ST P 04/01/2005...| 11/15/2013...
828807 BF 3| SIMON PROPERTY GROUP LP.........occoosvrmmmeemmmeereneennneesneeessnnees | cvveeee | wo [ coveeeennne [ 2FE | ...........1,031,660 | ......100.680] ............1,006,800 | ............1,000,000 [ ............ 1,029,232 (P272:)) [ B 01/19/2005...| 08/15/2014...
829226 AU 3| SINCLAIR BROADCAST GROUP 281,531 (47,407) ((FCHK)] [y I 04/01/2005...| 07/15/2018...
832248 AH 1| SMITHFIELD FOODS INC ......cccovvvvernmrerrsnrernrneesennssseeesseeesssseesnees | eoneeee | o [ coneeecnnne [ 3FE [ iiiieenee...421,800 |......105.750] ............. 433,575 | ...ccvvrrr.410,000 | oovennecns 420,658 (C2Z)) [ I 04/01/2005... | 05/15/2013...
834260 AB 7|SOLO CUP COMPANY PRIV PLACE... 350,000 (50,793) (74 [ N 04/01/2005...| 02/15/2014...
842634 AE 7|SOUTHERN CO CAPITAL FUNDING INC.........ccoovvvmmmerrmmenrsennrnees | eoneeee | o [ orevvrnne [ AFE | 1,921,504 | ........99.968] ............1,790,427 | ............1,791,000 | ............ 1,834,171 (38,644) [ ..vvvverreerreens | 09/09/2003...| 02/01/2007...
843452 AY 9| SOUTHERN NATURAL GAS CO.. (U A TG (Y NS IRC L U 04/22/2005...| 02/15/2031...
843452 BB 8| SOUTHERN NATURAL GAS CO .....ccconvvvvrmerrnnerrrnnnrnernrssnssneesnns | eoveene | oo | v T[ AFE | 111,989 | ......106.872] ............... 117,559 | ............. 110,000 | .ooovnnecns 111,763 (30) ((C1515)) SPORRTRRIRT IO 04/01/2005...| 03/15/2010...
847788 AK 2| SPEEDWAY MOTORSPORTS INC.......ccoovmvveernrreenmeeeernmeeesmseeeseeeernns | evneeee | oo | cernenenT[ AFE | o.c...r...1,674,350 | ......101.250] ............1,680,750 | ............1,660,000 [ ............ 1,668,728 (2,766) ([IR:7:7) ) I O 04/01/2005...| 06/01/2013...
852060 AS 1| SPRINT CAPITALCORP .......... 2,074,233 | oo | eireneeennn(40,922) | e | s 01/19/2005...| 03/15/2012...
854616 AK 5| STANLEY WORKS... . 998,796 | ..vvvuvvvverrrmrrrierans | evvrrrrreineen 145 | [ e 10/29/2002... | 11/01/2012...
857555 AL 0| STATER BROTHERS HOLDING PRIV PLACE........ccccoomvvcmmmvinans | coreee | oo [ corevvernes [ AFE | ...............558,650 | ...... 558,832 [ ..o | 182 | e | o 04/01/2005... | 06/15/2010...
857555 AM 8| STATER BROTHERS HOLDINGS INC.........ccccoonmvevemmerernnernsenieneeees | covveee | oo | w1 [ AFE | i ,777,313 | ........99.000] ............1,762,200 | ............1,780,000 [ ............ 1,752,325 | cooveeee(23,972) | oo 158 | [ e 04/01/2005...| 06/15/2012...
857689 AV 5| STATION CASINOS.........commrrirmreerrmrrernneersmneesneesssnsesnssssssnssssssssssanes | eoneeee | oo [ coveevcrnne [ SFE | 1,249,794 | .......99.750] ............1,256,850 | ............1,260,000 | ............ 1,251,350 | .oovvverrrcemncinnnne | cvrinriennn 1,059 | | e 04/01/2005...| 04/01/2012...
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858119 AB 6| STEEL DYNAMICS INC JFE | ...............696,694 684,474 (2,568) (4944) [ oo | | 9.500] .......... 8.290 04/01/2005...| 03/15/2009...
858577 AE 9|STENAAB ... 3FE 231,063 228,996 (605) (EC110))) ST O 9.625 8.750 04/01/2005...| 12/01/2012...
858577 AH 2|STENAAB ... JFE | ...............259,550 249,600 [CRSISK ) I KCTH ISPURRURUROT ISR IRV 7.500].......... 7.520 04/01/2005...| 11/01/2013...
861589 AZ 2| STONE CONTAINER CORP... AFE 477,150 (21,605) ((20) ) ST F 8.375 8.010 04/01/2005...| 07/01/2012...
86210M AA 4| STORA ENSO CORP .....oovirrirriiniriseeiiensisessienssssssssesssessnsens 2FE . 3,588,025 (8,263) [ .vvvvvererrrrineriies | v | 7.375] 7.010 07/11/2001...| 05/15/2011...
86624Z AA 5| SUMMIT REAL ESTATE INVESTMENT TRUST.....cccovvvvrrreeinriennns 2,246,760 ISR B 5.200 5.220 12/01/2005... | 03/01/2012...
866810 AE 4| SUN MICROSYSTEM 1,560,495 (12,908) [ ...vvooreereinns | oo | s 7.500].......... 6.560 06/19/2001... | 08/15/2006...
866930 AH 3| SUNAMERICA INC... . 5,109,800 (14,782) [ vvvevvereresrrrinns | e 6.750 6.400 05/26/1999...| 10/01/2007...
867363 AG 8| SUNGARD DATA SYSTEMSINC PRIV PLACE.......c.ccommirmnriiannnns SOOI IO 8.524].......... 8.520 07/27/2005... | 08/15/2013...
872375 AF T7|TECO ENERGY INC (29,039) (28,542) [ ovvvvvverericriserreins | e 6.125] .......... 4.340 10/12/2004... | 05/01/2007...
872375 AK 6|TECO ENERGY INC (PZ015)) SRS ISP ISR 75001 .......... 7.200 04/01/2005...| 06/15/2010...
872375 AP 5| TECO ENERGY INC. ISR B 6.750 6.750 05/23/2005... | 05/01/2015...
873168 AC 2| TXU CORP . 2,660 473 (26,197) (CCIVLK)) [ I 6.375 3.030 09/16/2004...| 06/15/2006...
873168 AJ 7| TXU CORP ....oosvvrrrrirsrrcrnrriirsseesnnsisssssssnsessessssssnsssssssssssnssssssssssenns | eoneeee | oo [ coveevernne [ SFE [ v 1,174,197 |........96.187] ............1,135,007 | ............1,180,000 [ ............ 1,135,007 | oovveeeeenn(40,067) | covovirerrin868 | oo [ v [ s 4.800].......... 4.910 04/01/2005...| 11/15/2009...
873168 AL 2| TXU CORP......covvverrrrecrrirsneiserrinssssssnsssssssssssssssssssssssssssssssssssssnnes | eoneees | oo [ eoveeeennne [ 3FE [ 001,505,202 | ........94.984] ............1,448,506 | ............1,525,000 [ ............ 1,448,506 | ...ovvooee . BTN o 1,208 | e [ o 5.550 5.720 04/01/2005...| 11/15/2014...
87612E AC O TARGET CORP.....cooooormreerrrrernneeeneressseisnesesssnsssssnssssssssesssssssssssanes | cvneeee | oo [ coveevennne [ AFE | oevier.2,969,580 |......106.572] ............3,197,160 | ............3,000,000 | .......... 2,982,282 | ..evvvomrreermrrrimnnce | crrrrrcernini 2,888 | o [ [ e 6.350] .......... 6.480 01/25/2001...| 01/15/2011...
879482 AA 5| TELENET GROUP HOLDING.........ccocccmmrrrmnrrnrirseinsisssineniensssnssnsees | coveeen [ oo | wvennen 1] BFE | ... 196,532 | ........82.000( ...............281,260 | ...............343,000 | ...........218,859 | ..ooeerrrrrrirrrrrnn [ crrriirnen 17,896 [ oo [ 5.380 12/17/2003... 06/15/2014...
87971K AE 7| TEMBEC INDUSTRIES INC .....coocoonsrrerreemneeeeraneennseessneessssssssseeesnss | cvneeee | oo [ coreeernne [ BFE [ ooceccer..516,850 |........53.500] ...............286,225 | .............535,000 | ...o0vcierer.286,225 | .orrirn(223,724) | oo 1,537 | [ e [ s 7.750] ccooonnn 8.380 04/01/2005...| 03/15/2012...
879868 AL 1| TEMPLE INLAND INC ......ccoovviivrireirnrinniensiieerinssssesssssssissnssenssenes | eoveees [ oo [ eovneiiene | 2FE [ i 720,498 | ......103.026 .............. 746,939 | ............... 725,000 | .00 720,525 | oo [ vvrivriiriirncni 27 [ [ 6.625 6.690 12/02/2005...] 01/15/2018...
88033G BB 5| TENET HEALTHCARE CORP ......ccccovmvvemmrreinrrerrmneernneesrsneesnnnesssnnes | evevnee | oo | wecvvnenees | AFE | iiinnr..903,305 | ........99.250 ..............908,138 | ..............915,000 | ..oorreer0i902,230 | ool 1,075) | oo | eevrnneeisneeineneinnnes | eevivneeennnneenseeennnns | aereeend 9.250] .......... 9.440 04/01/2005...| 02/01/2015...
880451 AW 9| TENNESSEE GAS PIPELINE..........ccooovirmrvermreeineneermneesnneesssneessnnnees | coveeee | oo [ coveevrnns [ AFE [ iiiieennr..429,298 | ......113.460 | ... 470,859 | ooiriierne815,000 | ooivirrn829,204 oo | v (9) i [ e 04/01/2005... | 06/15/2032...
880779 AS 2| TEREX CORP.......ccooovmrrirrnrinnerirnnnrnssensnssssssssssssssssssssssssssssssssnns | coneeee | oo [ coreeeennee [ BFE [ iiiininnee.289,419 [........99.000] .............. 287,100 | ...cc00rer.. 290,000 | .oovvvrierrrn 287,900 | oooivieerd(2,369) | oo 50 [ [ e 10/18/2005... | 01/15/2014...
882444 AA 0| TEXAS GENCOLLC/TEX GEN .......... 04/01/2005...| 12/15/2014...
882491 AJ 2| TEXAS INDUSTRIES INC.......cccoommmrvmrrernnrrrnsernrnnnennsnssnnerssssnsssnnees | coveeee | oo | cevnnn [ 3FE [ iiirier2.90,000 | ......103.750 | .vovvvvr00r93,375 | orirr00090,000 | oviivcc00090,000 [ oo [ o [ v [ oo 06/29/2005...| 07/15/2013...
893570 BR 1| TRANSCONTINENTAL GAS PIPE . (27,750) IS B 04/01/2005...| 08/15/2011...
893570 BT 7| TRANSCONTINENTAL GAS PIPE .. (2,812) (1,681) [ ovvveenrencinns s 04/01/2005...| 07/15/2012...
893647 AG 2| TRANSDIGM INC ......ccoorreererrrserienns (VL)Y RN O 04/14/2005...| 07/15/2011...
896522 AE 9| TRINITY INDUSTRIES PRIV PLACE (18,052) ({720) | I B 04/01/2005...| 03/15/2014...
897853 AH 0| TRUE TEMPER SPORTS INC PRIV PLACE.. (12,456) [PAZ)) [ I 04/01/2005...| 09/15/2011...
900419 AA 0| TURNING STONE CASION ENTERTAINMEN ) R P 04/01/2005...| 12/15/2010...
902118 AY 4| TYCO INTERNATIONAL GROUP SA ..... ) RN 05/11/2004...| 02/15/2011...
902118 BE 7| TYCO INTERNATIONAL GROUP [STSTTRRR BN 04/01/2005...| 10/15/2011...
90338R AF  1JUSUNWIRED INC .....cccoovmmrrrrmriimnmrreneessneiisssesssssessssesssssessessessss | avvees [ oo | vovevvnee | 2FE [ i 139,388 | ... 102.750 | ..o 138,713 | 135,000 [ v 138,845 | o | e (B43) e | 04/01/2005... | 06/15/2010...
90348A AG 4| UBIQUITEL OPERATION CO.......ccoouvrummremsnrennneesssrnssenessmssssseneessns | coneeee | oo | covnneeT[ BFE ] ooeeccnn. 703,238 | ......110.750] ............... 758,523 | ...............684,896 | ...............700,901 | ..cccceccrec 1,800 | i d(2,889) [ oo [ e 04/01/2005...| 03/01/2011...
912909 AA 6| UNITED STATES STEEL CORP.. ...255,063 |.....108.750] ......c......268,613 | covvesrrrern. 247,000 | .vvrirr0ni253,563 | oo (14) [ e (1,48B) [ s | 04/01/2005... | 05/15/2010...
92344G AL 0| VERIZON GLOBAL FUNDING CORP .1,322 850 |......108.513] ............1,356,413 | ............1,250,000 [ ......c...1,294,002 | ...ocvovrvvrevvrrranns | crvvrrirnancd(T,400) [ oo [ oo 08/22/2001...| 12/01/2010...
92839U AB 3| VISTEON CORP.......occommerereerrreernneriseneesnneees ...256,775 |.......85.000 .....c.......225,250 | ....ccc000..265,000 | ovvorriin225,250 | oo s(32,529) [ oo 1,004 [ s | 04/01/2005...| 08/01/2010...
92857T AG 2| VODAFONE GROUP PLC........cocevuemrrrrriirnnrenne 5,299,345 |.....109.527] ............5,202,533 | ......... 4,750,000 | .........5,077,298 | ...oooiviririrrrmmrrns | verrirrenrd(69,809) [ oo | 07/11/2003...| 02/15/2010...
929771 AL 7| WACHOVIA CORP ......commrrireermreeeeessnnsessseesssneesnenees 5,767,215 |.....102.281{ ............6,648,265 | ............6,500,000 | ............8,209,270 | ..ooorrreermrrrrmmmeranc | vrrrrreen85,184 | o | e 10/15/1999... | 12/15/2008...
931142 BE 2| WAL MART STORES ......ccocommmvrmmrrirnneiinninns 19,083,250 |......106.428] ...........9,578,520 | ............9,000,000 | ..........9,037,787 | .covvoovrrrmrrrrmmries | cerirrreeeea BT [ s | 11/04/1999...| 08/10/2009...
949748 AF 4| WELLS FARGO BANK NA 6,115,860 |......106.573] ............6,394,380 | ............6,000,000 | ...........6,068,437 | ....ccoevvrrmrrrmmcres | verrrrres(11,148) s | 03/08/2001...| 02/01/2011...
94980V AA 6| WELLS FARGO BANK NATIONAL ASSOCIATION 2,478,225 |......97.277] ...........2,431,925 | ...........2,500,000 | ...........2 479,774 | .coovoirrrvrrvenres | v 1,549 [ | 02/22/2005...| 02/09/2015...
95709T AA 8| WESTARENERGY INC 11,021,960 |......104.763] ............1,047,630 | ............1,000,000 | ........... 1,021,960 | ...ccivvrmmmmermmrrnns [ v [ oo [ o 07/14/2004...| 07/01/2014...
960413 AC 6| WESTLAKE CHEMICAL CORP. ...511,000 |......107.000] ...............521,090 | .....cc....... 487,000 | ....cc.00.e... 504,500 | .voooovercs(2,608) [ covvvrrreeerne(3,894) [ o | e 04/21/2005...| 07/15/2011...
962166 BP 8| WEYERHAEUSER CO.. ...529,645 |.....106.139] ...............530,695 | ...........500,000 | ...ocoerrne 521,078 [ oo | v 2738) s | 08/20/2002... | 03/15/2012...
966387 AC 6| WHITING PETROLEUME CORP.. 1,182,084 |.....101.250] ............1,215,000 | ............1,200,000 | ....cc...... 1,183,314 | oo | i 1,230 [ s | 04/14/2005...| 05/01/2013...
969457 BD 1| WILLIAMS COSINC ... ...241,200 |......105.500] ...............269,025 | .....c.......255,000 | ....0errrr00. 239,669 | vovoervecs(1,825) [ ovviieriernn 152 [ s | 04/01/2005... | 06/15/2031...
969457 BG 4| WILLIAMS COS INC 984,975 |......108.250] ............1,071,675 | ...............990,000 | ...ovveerrr. 984,486 | ooovvveeres(1,669) | o251 [ s [ e 04/01/2005...| 09/01/2021...
96949V AJ 2| WILLIAMS SCOTSMAN INC ...200,000 |......103.500] ...............207,000 | .....cc...cc...200,000 | ...orerrre0 200,000 [ ovvvooovoonveemnciens f v f e | o 09/20/2005... | 10/01/2015...
97314X AA 2| WIND ACQUISITION FINANCE SA ...200,000 |......103.250] ...............206,500 | .....cc....e...200,000 | ..cvvvrerrree 200,000 [ oovvorovovnrevrvrrnns [ v f oo [ e 11/22/2005... | 12/01/2015...
98385X AA 4| XTO ENERGY INC ....526,250 523491 [ .o | o106 | e [ oo 04/04/2003...| 04/15/2012...
98388M AA 5| XCEL ENERGY INC .... 1,138,270 |......107.623] ............1,076,230 | ............1,000,000 | ............ 1,112,746 (20,114) | oo | 09/15/2004...] 12/01/2010...
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98389B AA 8| XCEL ENERGY INC [ I 2FE (... 87,821 (3,429) [ vvvvreererrenereinns | e | e 7500 [ 1.510 04/01/2005...| 11/21/2007...
00433) AA 3| ACCESS ROADS EDMONTON LTD C AFE 3,280,862 (N E:0)] [ I 5.300 04/28/2005...| 09/30/2037...
060505 BX 1|BANK OF AMERICA CORPORATION.. o] AFE 4,259,100 [ ..oovveverrrnrrrirrenns | e LU ORI IO 3.740 09/13/2005...| 09/21/2010...
064149 DL 8|BANK NOVA SCOTIA HALIFAX I [o] AFE 1,916,972 (240 ] [ 5.580 08/23/2002... | 07/16/2012...
07813Z AG 9| BELL CANADA MEDIUM TERM NTS.......coovvvmmmrimmrrrnmrnierrrnsernes | veevens [ 2,662,632 (39,554) [ ..vvvvrverriesriiens | e 11/12/2002... | 06/28/2007...
09972B AB 6| BOREALIS INFRASTRUCTURE.........cooovcommmrrermrmmnereessnneressssnsssennss | wvennns Cl.r [ AFE | ... 4,142,988 | ......108.897 | ............4,097,794 | ............3,763,000 [ ............ 4,098,952 (CYX0K)) S I 03/09/2005...| 05/03/2011...
13321L AF 5] CAMECO CORP......cccorrrrrermrrisrrriieneissnesiieneionns .|Cl.s | 2FE | ............3,736,060 |........98.861] ............3,692,458 | ............3,735,000 | ............ 3,736,099 | ..oovvvveerriinniiens | s 39 | e | e 09/30/2005...| 09/16/2015...
135110 AA 2| CANADA LIFE CAPITAL TRUST I [o] 8,626,425 | ...ooovveeecrrereeens | e | oo | e .| 08/24/2005...| 06/30/2012...
135213 AA 4| CANADA SAFEWAY LTD ..ooovvrveinreiieneiesnseesssesssssessesssssseesssssesns | aeveens C 3,875,659 | .ooovvrvrenriieniiens | s (LIS [P B 11/04/2005... | 11/14/2008...
136069 BH 3| CANADIAN IMPERIAL BANK OF COMMERCE .......cccooconuvvnmmnrnnees | v Cl.cco [ IFE ] ...........8,362,800 |......101.344] ............7,752,816 | ............7,650,000 [ ........... 8,179,448 (80,895) [ ...vvvvevirrriesriiens | 10/26/2004... | 04/25/2011...
13645R AC 8| CANADIAN PACIFIC RAILWAY CO.......... o] 2,005,757 (01 R I 05/07/2002... | 10/15/2011...
23383Z BN 0] DAIMLER-CHRYSLER CANDA FINANCE .|Cl .. 2,996,490 | ..ooovvvvvenrriienriens | e | e | oo 04/08/2005...| 04/14/2008...
25690Z AC 8|DOFASCO INC . i [o] 2,255,000 ISR BN 06/10/2005...| 06/15/2017...
350852 AD 8|407 ETR INTERNATIONAL IN I [o] 2,897,970 ()] T P 11/30/2004... | 12/03/2035...
350863 AA 4|407 ETR INTERNATIONAL INC I [o] P 3,696,697 (GRICTAD] [ 10/29/2004.... | 07/27/2009...
350863 AQ 9]407 ETR INTERNATIONAL INC  ...cvvvoierreeiereeesneeieeeeessesisnneeens [ e C 8,526,467 | ...oovvveerrerrrerans | e (164,453) | ..o [ e 10/27/2003... | 12/17/2007...
37184W AL 3| GENESIS TRUST LINE OF CREDITE AGENCY ......ccccoovvemmrrnvirians | s Cl...... | TFE|............3,450,000 |........99.266 | ............3,424 677 | ............3,450,000 [ ............ 3,450,000 [ oo | e | e [ 03/09/2005...| 03/15/2010...
37638Q AC 8|GLACIER CREDIT CARD............ I [o] 2,900,000 | covooevveeerrieeneiens | e | e | e 11/23/2004.... | 11/20/2009...
380881 AU 6| GOLDEN CREDIT CARD TRUST .|cl.. . 3,500,000 3,500,000 ISR BN 04/13/2005... | 06/15/2010...
39138C AD 8| GREAT WEST LIFECO INC. (o] [ 1FE | oo 5,658,841 5,652,523 ((ICHE:] [ 04/26/2005...| 03/21/2033...
391906 AB 0| GREATER TORONTO ARPTS AUT (o] [P 1FE 5,151,801 5,026,760 (CISRLS0)) R B 09/22/2003...| 12/03/2007...
39191Z AB 5| GREATER TORONTO ARPTS AUT +|Cl . | IFE | .......... 2,199,610 |......109.579] ............2,142,269 | ............1,955,000 | ............ 2,199,610 | oo | e | e | e 09/20/2005...| 07/19/2010...
44810Z AP 5|HYDRO ONE MED TERM NTS CD.. .[Cl.. 3,395,410 [ .ovvererrresneien [ e [ e [ 05/16/2005... | 05/20/2036...
448802 AJ 4|HYDRO ONE DEP NTS CDS I [o] (C:Y4) ST P 05/16/2003...| 05/04/2007...
448810 AB 7|HYDRO ONE INC I [o] (CY£:)) S I 10/24/2002... | 06/03/2010...
564835 AB 2| MANUFACTURERS LIFE INSURANCE CO .[Cl.. (10,748) [ oo | o 09/11/2002... | 02/16/2016...
639832 AA 2| NEDER WATERSCHAPSBANK ........cococmmmrermrereneenmeeremneessenesssenes | neeee C (UPX)] [ 06/15/2005...| 03/31/2025...
B5409P AR B NIF-Tooooiiiereieeriisneissessssssses s sssssssssssssssssssss s sssssssssansssssnns | eeees Cl.co.. [IFE | ............2,890,000 |........98.604] ............2,849,656 | ............2,890,000 [ ...........2,890,000 | ...rvrorrrrrmmrrrrrmnes | cormmmrrrmmrirmsrrirenns [ veneirnensiisnsiisnsnins [ oo 03/03/2005... | 03/17/2008...
66977W AF 6| NOVA CHEMICALS o |Cf i [ 3FE ] oo 428,625 | ........96.875] .............. 421,406 | .............. 435,000 |.............. 421,406 | ..ooovrevens (7,238)| oo LG [ I 11/03/2005... | 03/01/2014...
683244 AB 3| ONTARIO SCHOOL BOARDS FINANCING CORP........cccccormrrrrres weeeer | C] e | IFE | ............3,910,690 |......109.125] ............3,819,375 [ ............3,500,000 | ............3,500,000 |....ccccovrorrmrrrmmmres | verrrrencn(810,690) [ 1oovveromvorrrriarriinns | 02/07/2005...| 09/22/2010...
74925Y AC 6|RBC CAPITAL TRUST. +|Cl e | IFE | ............4,300,000 |......101.041] ............4,344,763 | ...........4,300,000 | ......... 4,300,000 [ ....coeorrormmrrrmmmrs f v [ e | o 10/20/2005... | 12/29/2049...
780092 AC 3| ROYAL BANK CANADA MTN CDS- ~|Cl.ccons | IFE| ............ 1,056,037 |......103.829] ............1,038,290 [ ............1,000,000 | ........... 1,041,982 | ..oooorirrrmmmrrmmrns | oA TT) [ s | 12/18/2002... | 01/22/2013...
781903 AG 4|RUSSEL METALSINC .......ccoovvvres |Cl i | BFE | e 737,075 | .......97.000 | oo 732,350 | v 755,000 [ oo 732,104 | i i(8,088) | oo T [ | 04/15/2005...| 03/01/2014...
891160 FJ 7| TORONTO DOMINION BANK ONTARIO. .|Cl .. | IFE | ..........10,051,407 |......101.755] ..........10,058,482 | ............9,885,000 | ..........10,005,653 | .....c.ccooerrrrermmrrees | verrrrrncs(14,916) [ oo | 09/26/2002... | 09/04/2012...
891160 FS 7| TORONTO DOMINION BANK ONTARIO. ACl i | IFE | ...........2,776,491 | .....100.928] ...........2,725,056 | ............2,700,000 | ........... 2,774,204 | .coooooorivvcns | i 2287) e | .| 09/16/2005... 09/05/2013...
98424Z AD 6] YPG HOLDINGS INC MTNS CDS- C 3,699,065 | ..o | | e | s 11/18/2005... | 02/15/2016...
3999999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations e | 013,558,311 [ XXX ] .. 516,702,145 ] ... 4981659537 | ........ 506,867,764 | .......(1,666,873)] ......(2,337,546) | ...oocovvrririraninn 0 a0 L XXX | XXX | XXX 8,264 677 ] ....27,130,701 ... XXX e XXX..oovo.
Industrial & Miscellaneous (Unaffiliated) - Single Class Mortgage-Backed/Asset-Backed Securities
06423R AQ 9| BANK ONE ONESERIES 2003-1 IO IO 2| .2FE|...........4,998,935 | ......99.015] ...........4,950,750 | ............5,000,000 |........... 4,999,328 | ... | e 134 [ [ e 01/30/2003...| 09/15/2010...
126670 QT 8| COUNTRYWIDE ASSET-BACKED CERTIFICATES . 5,000,000 [ ..ovooorvverrnemnci | v i | 12/15/2005... | 12/01/2017...
17307G VJ 4| CITIGROUP MORTGAGE LOAN TRUST, INC ......cccccconsvvvmmerervseeens | evvees [ | o] IFE | ...........4,999,900 | ........98.239] ...........4,911,950 [ ............5,000,000 | ............ 4,999,900 [ ...overrerrerrrrrrnens [ eerrrerrrnrreennreinnens [ e [ e 08/11/2005... | 08/25/2035...
30257C AA 8| FPL ENERGY WIND FUNDING.... 899,919 (9,794) ({72274 ] [ 12/01/2005... | 06/27/2017...
31359M EK 5| FEDERAL NATIONAL MORTGAG 9,564,256 | ...ooovvveeerienriens | v (RTLYY(1)] ST P 03/05/2003...| 01/15/2009...
36159M AJ 3| GE EQUIPMENT SMALL TCKT 2005- ......coceoreemmneeermmeersmnnennneessane | vneeee | wo [ corereernne [ AFE [ ooeveer4,999,594 | ......100.199] ............5,009,950 | ............5,000,000 | ......c... 4,999,599 [ ...corvormmermrrrimnne | e LT [ I 12/09/2005... | 06/22/2015...
361856 DA 2| GMAC MORTGAGE COPRORATION LOAN CMO.......cccccvcmmvvvrnvenes | coveeee | oo [ orevienee [ AFE | .evir 2,999,674 | .......98.411] ............2,952,330 | ...........3,000,000 |......... 2,999,674 [ ...ovvovrirerrmmrrrenns [ v [ v [ e 03/26/2004...| 10/25/2033...
36828Q BR 6| GE CAPITAL CMBS 2003-C2 (CSXD ) [ I 07/29/2003...| 07/10/2037...
46625M WX 3| JP MORGAN COMMERCIALL PTC 2003-C. ((S75) ) [ DO 07/31/2003...| 07/12/2037...
617451 CL 1| MORGAN STANLEY CAPITAL 2005-H........ccocermvvrmmerermemrmmeneirsceerns [ coveeee | oo | w2 [ AFE | ...........6,024,528 | ......100.840] ............6,050,400 | ............6,000,000 | .........5,024,528 | ....ccocerrrerrmmmrmmnns [ v [ v [ e 11/17/2005... | 11/14/2042...
92976B BL 5|WACHOVIA CMBS 2005-C22 ..2,000,000 | .oirerer2,009,724 | oo [ [ [ e 12/15/2005... | 12/15/2044...
80802T DH 8] SCHOONER TRUST SER 2005-4 CL A-1....ccoooooniiiiiiiii s . , ...4,983,951 (73] [ 09/21/2005... | 09/12/2020...
4099999. Industrial & Misc. (Unaffiliated) - Single Class Mtg-Backed/Asset Backed Sec . 60,996,730 59,885,436 | ..........60,546,211 | ............. 9,794)] .......... (148,435)] .o 0 0 L XXX | XXX [ XXX 461,078 L. 1,733,5609 ... XXX | e XXX....oee.

Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year
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1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 14] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total Gross
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CusIP g| Bond |Desig Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate How Due and During
Identification Description * [n] Char |nation| Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. of of Paid Accrued Year Acquired Maturity
22540A 3F 3| CSFB COMMERCIALL MORTGAGE PTC 2001-CK.......oovvermreereeees [ e o] 2| AFE | ... ...6,200,000 6,547,345 (74 ] [ I 6.530 5.990 | MON.. 11/14/2001...| 06/15/2034...
250854 AE 6|DETROIT EDISON CO 2001-1 . . AFE 9,000,000 9,027,714 (P74 ) SR ISR PR 6.420] .......... 6.340| MON.. 03/28/2002... | 03/01/2015...
36158Y AB 5| GE CAPITAL CMBS 2000-1.......c..mivrrmeriereerrerninessssessssesssssnienes . . AFE 7,850,000 | ... 8,176,344 (0774 ] IR B 6.496 6.080 [ MON.. 11/01/2002... | 01/15/2033...
74039* AD 2| PREFCO Il LTD PTN ACQ NOTES . ..h* 924134 ]..........4354539 | .o | 0 915827 | | 3.990]........... 10/24/1988... | 08/01/2019...
4499999. Industrial & Misc. - Other Multi-Class Comm. Mtg.-Backed/Asset Backed Sec 24,392,752 | XXX v 28,977,119 24974134 | ......... 28,105,942 (V] I 0 .. XXX....... XXX XXX...| ..........268,833 | ........1,526,334 | ..... )0, S P XXX
4599999. Total - Industrial & Miscellaneous (Unaffiliated)...... ..o e | e 598,947,793 | ... XXX.coooo | o) 605,644,257 | ........ 583,519,107 | ........ 595,519,917 (] I 0 .. XXX....... XXX XXX ] s 8,994,588 | ...... 30,390,604 | ..... XXX oo | e XXX.....oo.
Totals
5499999. Total - ISSUEr OBIGAHONS.....oveuieeeieieiiee e | e 1,370,588,822 ... XXX..oo. | ... 1,369,571,463 | .....1,296,813,537 | ..... 1,353,275,518 .0 L XXX XXX XXX 19,080,944 | ... 57,121,845 | ..... .S P XXX..o..ooe.
5599999. Total - Single Class Mortgage-Backed/Asset-Backed SECUMHES.........coooviiiiieiiiiiiiiiisi s | e 612,450,185 ... XXX.ooooo | o) 602,901,971 [ ... 606,860,718 | ........ 611,690,679 .0 L XXX L XXX XXX 5,744,086 | ...... 21,686,945 | ..... XXX | e XXX
5999999. Total - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities...........cocviciiniiicciii | o, 24,392,752 | .. XXX.ooooos | o 28,977,119 | .......... 24974134 | ......... 28,105,942 .0 o XXX XXX XXX ] 268,833 | ......1,526,334 | ..... XXX | e XXX
6099999. Grand Total = BONAS. ......veeuerrssieesserss s sees e sess s ess s et sttt st | ceeas 2,007,431,759 | .. XXXoooos | coene 2,001,450,553 | ..... 1,928,648,389 | ..... 1,993,072,139 .0 XXX XXX XXX 25,093,863 | ...... 80,335,124 | ..... XXX | e XXX
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F
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r Share Year's Total Foreign
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Identification Description Code| n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired

Common Stocks - Public Utilities (Unaffiliated)

[264399 10 6] DUKE ENERGY CORP 211,000 |
[6699999. Total - Common Stocks - Public Utilities (Unaffiliated) 211,000 |
Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
064057 10 2|BANKNEW YORK INC [ I 390,000.000 ....12,421,500 12,421,500 12,300,751 11/11/2005.
313586 10 9| FEDERAL NATIONAL MORTGAGE ASSOCIATION... . IO I 680,500.000 33,215,205 ..8,788,660 11/01/2005.
46625H 10 0] JP MORGAN CHASE & CO......cooorrvrerirrerensneiieersssneessessssssssssssssssssssnns. | oneeees [N I 754,850.000 29,959,997 29,544,917 11/11/2005.
617446 44 8| MORGAN STANLEY DEAN WITTER & CO..... 630,000.000 | .. ..35,746,200 29,821,289 ..| 12/15/2004.
87235A 10 1| TD BANKNORTHINC.......cccoorvrvrrrreen. ......833.000 |.. 4,422 .| 03/02/2005.
929903 10 2[WACHOVIACORP....... . JESSTSTTIN BTN SN IO 972,240.000 29,797,543 11/03/2005.
949746 10 1[WELLS FARGO & CO.....ooviivviiiiisii i | o [ 679,500.000 31,507,219 . 12/06/2005.
6799999. Total - Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated).........cccoooovnerinniiniesiseienceneen | e 205,452,692 o XXX | 0. 205,452 692 | e 141,764,801 | ..o 1,985 XXX.... | .. XXX........
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
000886 30 9|ADC TELECOMMUNICATIONS, INC... ..7,442.000 |.. 71,210 . 26,494 . | 02/20/2003.
001963 10 7|A.S.V.INC.. .39,200.000 |.. 759,456 ...49,073 ..| 10/28/2005.
00206R 10 2 63,966.000 | .. 5,451,738 (593,876) .| 02/21/2003.
002444 10 7] AVX CORP.....oostiireeirreineeiseeessenesnsesssssssssnessssssssnsssssssssansssssssssssssssns | evonnnee | avee | evveenneneens 5,400.000 75,830 | coorveeeerinnneennennns [ e | oo | e 2,363 12/05/2005.
002535 20 1[AARONRENTS INC.....coecvsririrriiimnrineeesississsissssssssessssnsssssssssssssssssssnnss | oevsens | eore | ovveenenns 64,825.000 | ..o 1,366,511 | v 21.080 [ v 1,366,511 [ oo 607,728 (254,114) 04/09/2003.
m 002824 10 O|ABBOTT LABS.... 220,000.000 | .. 2,029,970 (1,616,180) ..| 07/29/2005.
| 004930 20 2|ACTIVISION INC......cccoomrriummmmriimiririiirnserisiiinnenns 89,120.870 | .. 2,436,626 | ...oooevveerrirerriieninn | e [ | e 161,898 | | s 161,895 .| 12/14/2005.
©| 00724F 10 1| ADOBE SYSTEMS INC......errrerreremeeermmmsssnnesrssesesssssssssesssssssssssssseseesses | sonsene [N I 113,388.000 2,158,750 | coveeoerrereeernnreinneees | errereinnriinennnnn205 [ | 02,032,070 | s | e 2,032,070 12/07/2005.
00817Y 10 B[ AETNA INC.....oivvereeerreieeee sttt ssssenssssssssensssssnsssas. | cesinnes [N I 186,000.000 9,522,080 | ...vovevenrinernerrneinns | v A0 | e [ 005,229,996 | i | e 5,229,996 07/13/2005.
011659 10 9|ALASKA AIR GROUP INC... ...3,200.000 |.. 12,830 [ oo D12 | i | e | e TATA i | 1474 | ... L. ..| 11/30/2005.
012653 10 1|ALBEMARLE CORP.... ...1,750.000 | .. ..50,421 (630) L. ..| 03/11/2004.
013817 10 1|ALCOA, INC..... 1,067,200.000 | .. ..31,557,104 20,444,382 (1,945,019) L. ..| 01/04/2005.
017361 10 6| ALLEGHENY ENERGY INC.......covevermreerreerrreeesnseessneeessseesssssessssssssseessnes ...8,600.000 |.. ..272,190 228,311 L. ..| 07/27/2005.
018581 10 8|ALLIANCE DATA SYSTEMS CORP.. .32,030.000 832,420 L. .| 10/19/2005.
018773 30 9| ALLIANCE PHARMACEUTICAL CORP........coovrrrmrreermrremmenenneensssssessnseees | cevnnnes 7,708,026 U 12/01/2000.
019589 30 8|ALLIED WASTE INDUSTRIES INC.....coorsrriimrrireriinnsessssesanssssssssssnsssss | coviinns 5,332,314 L 10/26/2005.
020002 10 1|ALLSTATE CORP. L. ..| 02/20/2003.
021441 10 O|ALTERA CORP L. ..| 07/26/2005.
02209S 10 3| ALTRIA GROUP INC .....cooiriirrrrieniirersssessesssssssssessssssssssssssssssssssees L. ..| 11/26/2003.
023551 10 4|AMERADA HESS COR L. ..| 08/16/2002.
025537 10 1| AMERICAN ELECTRIC POWER..........cccoovvvnne. 110 559 L. ..| 02/20/2003.
02649V 10 4|AMERICAN HEALTHWAYS MANAGEMENT.. 885,640 L. ..| 10/19/2005.
026874 10 7|AMERICAN INTERNTIONAL GROUP. 35,439,650 L. ..| 12/06/2005.
031162 10 O[AMGEN INC.......cccooomvirrrrrrircrririnnnns . 8,770,978 L. ..| 07/07/2004.
032346 10 8| AMYLIN PHARMACEUTICALS INC.....ooorieerererreeereeeseeeessseesseneesesneennns 2,678,191 L. .| 09/06/2005.
032654 10 5|ANALOG DEVICES......... ST RTRRRRRTINN DO 20,015,985 N . X L 10/11/2005.
034425 10 8| ANDREW CORP.......cccoorruvrrrrernns ST PR 160,173 - ST, ..(28,404) (28,404) L 11/07/2005.
035229 10 3|ANHEUSER BUSCH .15, 036 000 | cvoovrerrernns 17,587,294 L. ..| 09/21/2004.
037833 10 O|APPLE COMPUTER ........ccocourmrrrens ....8,842,470 6,135,371 L. ..| 10/12/2005.
038222 10 5|APPLIED MATERIALS X .11,596,416 5,392,299 L. ..| 09/01/2005.
040149 10 6|ARGON STINC............... .26,800.000 913,133 L. ..| 12/21/2004.
042735 10 0| ARROW ELECTRONICS INC .12,200.000 239,380 L. .| 08/30/2005.
043136 10 0| ARTHROCARE CORP (SRR R SO I 20,400.000 727,275 L 08/15/2005.
046224 10 1| ASTEC INDUSTRIES INC ......cveomreeererneeeseeeesmeesmessssseesssesssssssssnesenns | cennnes [ I 10,850.000 292,409 I 11/04/2005.
046265 10 4|ASTORIA FINANCIAL CORP .. ...7,050.000 | .. 182,769 . L ..| 03/02/2004.
053015 10 3| AUTOMATIC DATA PROCESSING INC.. 79,000.000 | ...coovvvverrr 3,626,100 [ oo 45900 | 3,626,100 | oo 69,488 | .o 12,245 .| 07/07/1977.
05329W 10 2[AUTONATION INC . I I 7,400.000 94,339 . 02/26/2003.
05367P 10 O AVID TECHNOLOGY,INC.......crsvrvrrrrrrmereimserinseremssssssessssssssssnssssesssnssens. | cennees [N I 19,600.000 999,457 10/28/2005.
053807 10 3|AVNET INC ...6,500.000 |.. 67,349 . .| 02/20/2003.
053893 10 3| AVOCENT CORP..........costriirrirnriiensississne s sssssssssssssssssssssssnnsss | cvsinns [N IO 16,200.000 536,103 e e L ..(95,625) (95,625) 10/19/2005.
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054540 10 9| AXCELIS TECHNOLOGIES INC COMMUNICATION........covvvermrrermmererennes | evvrnne | v | vervirnriiinnnncens0.700 [ oo | e 4770 | ... 5 01/02/2001.
05548) 10 6|BJ'S WHOLSESALE CLUB INC... 9.560 56,668 125,522 | ..| 07/16/2004.
055622 10 4|BP AMOCO PLC, 4.220 ..29,649,346 7,656,574 ..965,381 ..| 10/26/2004.
057224 10 7|BAKER HUGHES, INC........cccconmirrirmmrierririnnrinnnnnes ,000. . ..36,589,560 17,309,333 ..| 10/06/2005.
058498 10 6|BALL CORP ...2,600.000 |.. ...103,272 62,169 .| 06/19/2003.
060505 10 4| BANKAMERICA CORP........cccommrviririmenineriessieesesessssesssssssssesssnnss. | cveiees o] ......1,604,344.700 ..74,040,508 28,187,909 12/06/2005.
073325 10 2| BEA SYSTEMS INC.....oovvverrreirreiineenseesnmeessssssseessssssssssssssssssssesssnnss. | ceennees N 650,000.000 ....6,110,000 5,804,117 07/16/2004.
07556Q 10 5[BEAZER HOMES USA INC......ccooormvvvimrrirrriirnnninnns ...3,300.000 |.. 240,372 [ o 104,847 ..| 02/04/2004.
09578R 10 3| BLUE NILE INC.......coouieirmreiecenieeeissssesseesssssessssesssesssssssssessssssssesssne .70,000.000 |.. 1,838,152 .| 11/30/2004.
097023 10 5| BOEING CO ....cossrverrerreieneiseessssissssssssssssssssssssssssssensssssssssssssssssnnees | covnines I I 139,800.000 4,876,113 11/05/2004.
099709 10 7|BORDERS GROUP INC .......cccoommrrvimrimrrrinneeiineenisessisesssssenisesssssssnssneees | cveniees B [ 9,400.000 219,491 07/14/2004.
099724 10 6|BORGWARNER INC .19,600.000 |.. 1,111,914 . ..| 10/24/2005.
109641 10 0|BRINKER INTERNATIONAL INC. 529,500.000 | .. 10,537,122 | coovooeeverrieerieenns 52,950 ..| 10/25/2005.
110122 10 8|BRISTOL MYERS SQUIBB CO ......... 591,520.000 | .. 933,326 ..662,502 ..| 10/13/1989.
111320 10 7|BROADCOM CORP 90,100.000 | .. 4,858,714 ..| 10/28/2005.
12189T 10 4|BURLINGTON NORTHERN SANTA FE . ..3,800.000 | .oorvvverreerrrnn 269,116 [ oo 70820 | 00 269,116 | oo 96,070 .| 02/20/2003.
122014 10 3| BURLINGTON RESOURCES INC .......ocovsrreirrernieenneeinnneessneeeisnsseessesens [ oneeees [N I 164,000.000 6,173,483 | ..o [ v DTT96 | e | vl TL044,479 | s | e 7,044,479 | e | L 01/07/2005.
12497T 10 1| CB RICHARD ELLIS GROUP INC.........cooouirrinmiinninnsieeireiiesisnsisessesessseness | cevienes B [ 33,300.000 1,201,960 [ oo | e [ e | oerennnnne POLTAE | s | cevveerenee TSTTA5 | e [ L 03/09/2005.
12612W 10 4| CNFINC....coovvevrrr ..4,800.000 |.. 211,023 ..| 07/05/2005.
12618T 10 5| CRAINTERNATIONAL INC. .23,600.000 1,268,500 .| 06/23/2005.
126650 10 0 CVS CORP.......cooeeereerreetseesisessseessseess s sssseess s ssssnss s sssssessssssssseees | oneeees I I 1,820,200.000 . 31,336,500 10/31/2005.
127387 10 8| CADENCE DESIGN SYSTEMS INC N [ 861,550.000 14,577,426 7,531,266 08/19/2005.
14149Y 10 8| CARDINAL HEALTHINC........c.ccnueens 494,000.000 | .. ..33,962,500 26,331,114 ..| 10/26/2005.
15133V 20 8| CENTENNIAL COMMUNCTIONS CORP. ...5,200.000 |.. 74,460 ..| 10/13/2005.
152312 10 4|CENTEX CORP....... 516,000.000 | .. 21,323,377 ..| 11/18/2004.
154760 10 2|CENTRAL PACIFIC ...5,700.000 |.. 202,370 .| 01/25/2005.
159423 10 2|CHAPARRAL STEEL CO ...1,700.000 | covvovviieenrnn 51,425 [ 0030250 | i 51,425 [ 8,481 08/01/2005.
162456 10 7| CHATTEM INC......oooorieerereieciesseeeisseesseesssssessssssssssssssssssssnessssssssssssssnnes | neeees [N I 26,800.000 956,537 04/29/2005.
166764 10 0| CHEVRONTEXACO CORP.........coovvvimmeirrreiensisssssssnssssssssssssssssssssssssnns | onneees N 502,200.000 14,254,007 | ... 06/02/2005.
171232 10 1| CHUBB CORP........ccccnu... ...3,900.000 |.. L. | 11/05/2003.
17275R 10 2| CISCO SYSTEMS INC 1,713,000.000 | .. 28,300,898 L.....cc.... | 08/25/2005.
172908 10 5| CINTAS CORP.... ...300,411.000 | .. ..12,355,904 ...11,855,881 | ... L. | 12/21/2005.
172967 10 1| CITIGROUP INC......ovvverreerrcerrererrnneereeees 1,903,172.461 | .. ..92,360,960 73,566,127 | ... L.....ccc... | 12/06/2005.
189054 10 9| CLOROX CO..ovvvvvevierrcioinieieeessesss st sssss st ...2,500.000 |.. ...142,225 138,000 Lo | 09/27/2005.
191216 10 0] COCA COLA CO....oreererrereereeriseeesseesessessnseeees 38,000.000 | .. 25,717,780 | oo 7,522,816 L. | 10/12/2004.
192446 10 2| COGNIZANT TECHNOLOGY SOLUTIONS .32,300.000 |.. 1,623,721 1,501,973 L...cccceee | 09/30/2005.
194162 10 3| COLGATE PALMOLIVE CO.....cvvveerireriseriieenissssiisesssssesessesssssssssesenes 33,700.000 | .. ..23,788,445 16,854,440 L. | 07/27/2005.
20030N 20 0|COMCAST CORP ...1,900.000 | .. 57,017 L. .| 05/01/2003.
201647 10 4|COMMERCIAL FEDERAL CORP.... ...5,150.000 128,647 L 02/20/2003.
205862 40 2| COMVERSE TECHNOLOGY ......coovveirrerrmeereeeesmeesnessssnsesssesssssssssnesenss | connnee N [— 36,500.000 680,879 L 02/23/2004.
20825C 10 4|CONOCOPHILLIPS.................. ...6,800.000 |.. 176,686 Lo | 08/19/2002.
210371 10 O CONSTELLATION ENERGY GROUP..........ccccrmmrvrrreermeeinnreessneeessiesneees 5,000.000 130,090 L............ | 10/09/2002.
216640 10 2| COOPER CAMERON CORP... 40,000.000 ...15,990,774 | ... L. | 02/22/2005.
219023 10 8| CORN PRODUCTS INTERNATIONAL INC 2,600.000 L....c...... | 08/16/2002.
22160N 10 9| COSTAR GROUP INC......oeooeeeeeeeeeeeeeseeseeseeeeeeee e seeeeeesee s seese s 29,000.000 L. .| 03/16/2005.
222816 10 Of COVANCE INC......ovvvveriricrierrisesisensisesssissssssssssssssssssssessssssssssensnes. | cvvnnees [N I 659,900.000 06/25/2003.
22943F 10 O] CTRIP. COM INTERNATIONAL LTD.....cvvverrmrreermrermmereesneessenessseesssneessnne | oneeees B [— 19,900.000 | .veovrrernn1,149,225 | i 57750 [ 1,149,225 | 00000.900,386 [ oo | e 5872 | s [ v 271189 [ i | e 271,169 | e | L 01/10/2005.
232806 10 9|CYPRESS SEMICONDUCTOR CORP .39,700.000 |.. ..| 05/31/2005.
232820 10 O|CYTEC INDUSTRIES INC ...2,500.000 |.. 71,193 .| 08/16/2002.
232946 10 3| CYTYC CORPORATION.......cossverrreerrreereeeseeessneessnessssneessssesssssssssssssssns | coenines IO I 48,300.000 907,127 03/11/2004.
235851 10 2| DANAHER CORP.........coooeererirriiinerisseniseesinssssssessssssssssesssssssssssssssens. | cvennees [N I 98,000.000 2,399,055 | .ovvoerveieerrieeeriirenins | vereriienniieennn8,370 [ , 09/26/2000.
244199 10 5| DEERE & CO....ivvveereereeeireeieeesessnseisseseessssssssssssensesssssssesssssssssssnssssnns | cosnnes N [— 75,000.000 281,676 | ..o | e 90,750 | s (471,750) (471,750) 08/19/1971.
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24522P 10 3| DEL MONTE CORP.....cocoerreimmeersersissnsessssssssnsssssssssssssssssssssssssssssssssssssnns | cvvnnns N [— 19,600.000 .10.430 |.... 216,471 [ oo | | e ..(11,564) (11,564) L 06/17/2004.
24702R 10 1| DELL INC ...ttt st snees 20,000.000 | .. 9.950 22,682,799 (8,102,606) L. ..| 08/30/2005.
247916 20 8|DENBURY RESORCESINC.... .24,600.000 | .. 2.780 267,940 L. ..| 07/29/2004.
253868 10 3|DIGITAL REALTY TRUST INC ...3,400.000 |.. 79,180 . L. ..| 12/14/2005.
254687 10 6| DISNEY WALT CO....coomrermreerreesseeesneeessneeessesesssesessssessssssssssessssssssnnes 35,500.000 | ................5,644,935 | ........c.......23.970 | ....c........5,644,935 [ ..oooooirriirnns 355,721 | oo 56,520 (901,965) L. .| 07/09/1998.
25746U 10 9| DOMINION RESOURCES INC........ovvvimrvirerienmireeriesssseesssssssssssssneens | neeees [N I 148,000.000 8,462,891 \ | I 12/03/2003.
268648 10 2| EMC CORP..........ovvverrrrirrerseeiieesssssesssssssssesssessssssssssssssssssssssssssssssnnnes | coennees N 2,050,000.000 . 32,752,126 e | I 09/20/2005.
26874Q 10 O[ENSCO INTERNATIONAL INC .25,000.000 |.. ....1,108,750 4,713 ..| 06/20/2005.
278058 10 2| EATON CORP.......ccoovevmmrreernns 46,800.000 | .. ...9,848,812 8,100 .| 01/21/2005.
278865 10 O ECOLABINC......ccoovverierreiineeinee s issssssssssssssessssssssssssnssssssssanssssnns | covnines IS I 579,600.000 ..21,022,092 ...50,715 08/24/2005.
28139T 10 1| EDUCATION MANAGEMENT CORP........cccommmrvimmrrienrirmserinenssmsenisesenns | oneeees N [ 18,000.000 01/16/2003.
281760 10 8| EDWARDS (A.G.)INC.......veeeeerrrreeeeieeeeessne s essseesssssessneeees ...6,100.000 |.. 217, 605 .| 11/17/2004.
285661 10 4|ELECTRONIC DATA SYSTEMS.. ...5,600.000 |.. 110,996 ..| 04/20/2005.
291011 10 4|EMERSON ELECTRIC CO...... 05,000.000 | .. 6,663,288 ..| 08/30/2005.
292659 10 9|ENERGY CONVERSION DEVI .21,200.000 |.. 914,343 ..| 09/29/2005.
29364G 10 3|ENTERGY CORP ...1,300.000 |.. 68,101 . .| 08/28/2003.
29444U 50 2| EQUINIX INC.....coomieereeriereiisesesiesssnseesssessesesssssessesesssssssssssssssssssssnns. | oneeees IO I 48,350.000 1,271,349 | I 07/16/2004.
296315 10 4[ESCO TECHNOLOGIES INC........ovvvrriirrirrerineiinsiensisesississssississsssesssenss | vevies B I 17,500.000 828,967 | IS 11/02/2005.
298736 10 9| EURONET WORLDWIDE INC...... .41,600.000 | .. 939,978 L. ..| 10/20/2005.
30231G 10 2| EXXON MOBIL CORPORATION 1,245,072.015 | ..............69,935,695 | .................56.170 |..............69,935,695 | ............. 16,365,596 L. .| 11/29/2005.
302445 10 1[FLIR SYSTEMS INC.....ooorireerrreermeernneeesneeessnneesssesssssessssessssssessssensssssssssns | seseesne | ooee | eoeeeenns 32,200.000 911,915 I 12/21/2004.
313400 30 1|FEDERAL HOME LOAN MORTGAGE CORP.......cccommreemmrrermmeeermneersnenenns | erveeree [ ooee | overriiinnns 1,400.000 76,193 | I 02/24/2003.
31428X 10 6|FEDEX CORP.......ccooovmmrriirirrrrnns 215,000.000 | .. 22,228,850 | ...coovuvnne 15,652,247 L. ..| 10/06/2005.
31430F 10 1| FELCOR LODGING TRUST INC......oovveerreirrreeeneeisseeeeseneeeseseessneesseesesns ...9,700.000 |.. ...166,937 141,089 L. ..| 11/09/2005.
315616 10 2|F5NETWORKINC.. .20,400.000 1,166,676 611,984 L. ..| 01/13/2004.
35687M 20 6|FREESCALE SEMIC .71,218.000 | .. 1,792,557 889,309 L. ..| 12/03/2004.
361448 10 3| GATX CORP ...6,100.000 |.. 204,970 L. .| 06/07/2005.
36466R 10 1| GAMESTOP CORP......oocerrermmeeieremsneesssessseesssssssssssssssssssssssssnsssssnseses | ceenneee [N I 18,900.000 660,555 L 07/18/2005.
367905 10 6| GAYLORD ENTERTAINMENT CO.....oovvrrvvrmrirreiermeeesssieseessssssssssssssnees | veveenns N [— 27,900.000 996,033 L 11/10/2004.
36866T 10 3| GEN-PROBE INC . .38,500.000 1,878,415 1,632,623 . L. ..| 10/24/2005.
369604 10 3|GENERAL ELECTRIC CO............ 2,997,450.000 | .. 105,060,623 | ....ooovveennd 57,068,620 | .....c..oo...... 659,439 (3,027 434) L. ..| 11/18/2005.
372302 10 9| GENLYTE GROUP INC ..1,400.000 | oo 74,998 [ 053570 | 74,998 76,937 (1,939) L. ..| 12/06/2005.
374276 10 3| GETTY IMAGES INC......ovvoorieereiinreeeeeeeeeeeseeeeessseesssesenees .12,600.000 |.. 1,124,802 677,314 |- L. ..| 05/14/2004.
38141G 10 4| GOLDMAN SACHS GROUP INC.......oovveoreiireiiensiieesesnse s 15,900.000 | .. ..27,572,589 22,967,099 ..165,900 L. ..| 12/15/2005.
382388 10 6|GOODRICH CORP ...7,600.000 |.. ...312,360 287,372 L. .. | 04/22/2005.
38821G 10 1|GRANT PRIDECOINC.... 71,000.000 | .. ..11,956,520 6,210,511 L. ..| 05/20/2005.
402040 10 9| GUITAR CENTERINC .15,000.000 ...750,150 819,310 L. ..| 05/19/2005.
404132 10 2|HCC INSURANCE HOLDINGS INC............ .39,300.000 1,166,424 1,118,231 . L. .| 12/13/2005.
412822 10 8| HARLEY DAVIDSON INC.......cocvuerrrrieriimenrirmsnrinenresssssnessssssssssssssnssssses | evnneee | evne | cvvvvennd 427,300.000 |..............22,001,677 | ....cc.cc....51.490 | ....cc.......22,001,677 | oo 19,797,986 | ..ooovvvvvrnnnns 68,368 L 10/12/2005.
415864 10 7|HARSCO CORP........coooomrrerreeenriensneeenssesssnesssssessensesssnssssnsssssnnssssssssssnnes | evmmnee | eeee | eoveerneneens 1,900.000 55,415 L 08/16/2002.
42210P 10 2|HEADWATERS INC .41,100.000 1,251,626 L. ..| 11/07/2005.
422211 10 2|HEALTHEXTRASINC......... .48,300.000 |.. 820,539 . L. ..| 04/15/2005.
428236 10 3| HEWLETT PACKARD CO......coomrverierrneeisssesseessssessesssssssssssnsssssssssnes 923,244.995 | .. 20,740,435 ..12,897 L. ..| 10/31/2003.
428291 10 8|HEXCEL CORP.........cccournnee .48,500.000 718,560 L. ..| 08/03/2005.
441060 10 O|HOSPIRAINC.... .38,000.000 518,754 L. .| 07/22/2004.
443792 10 6|HUDSON HIGHLAND GROUP INC.........ccormmrrimerrieeremenrineeressesssenssssenss | evnvens | evne | vvvvvvrenns 32,200.000 558,992 . L 11/30/2005.
444482 10 3| HUGHES SUPPLY INC .....covverrerrererreernnneesneesssneeseessssseessnssssssssssnnees. | eemnnee | evee | cvveerneneens 3,200.000 | cveovvveeeenen 114,720 [ 00035850 | e 114,720 | s 36,728 | oo 2,159 I 02/20/2003.
45168D 10 4|IDEXX LABS CORP......ccccovvrrrmrrnnns .75,980.000 998,721 . L .| 1211211997.
451713 10 1|IKON OFFICE SOLUTIONS INC.. .15,300.000 181,980 .| 08/05/2004.
452526 10 B IMMUCOR INC ....coormierrcecieieeieeeisesessssssssssssssssssesssssssssssnsssssnssssness | coeines IS I 21,750.000 430,865 11/10/2004.
45765U 10 3| INSIGHT ENTERPRISES INC .......cooosivvirirrimnreineerississseessssssseessssssssnes | oneeees IO I 3,700.000 74,650 12/12/2005.
458140 10 O] INTEL CORP........coormrreirecineerereieseesssesssssesssesssssesssssssssessssssssssssssssns | cosnnes N 2,100,100.000 .52, 418 496 27,306,460 09/21/2005.
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459200 10 1|INTERNATIONAL BUSINESS MACHINES. I I N IO 412,200.000 ..82.200 |.... 33,882,840 26,733,139 i (5,371,914) (5,371,914) L 12/14/2005.
459902 10 2|INTERNATIONAL GAME TECHNOLOGY........ccomvrerrrreermrrrrrreees 530,000.000 | .. 0.780 16,313,400 | ..ccoooernnee 17,192,982 . . (1,473,330) L. ..| 04/21/2005.
460690 10 0| INTERPUBLIC GROUP OF COS INC .26,700.000 | .. 9.650 ...257,655 331,849 . . . (74,194) L. ..| 09/02/2005.
46120E 60 2|INTUITIVE SURGICAL INC 17,200.000 | .. 13,744,044 1,939,752 L. ..| 05/21/2004.
464287 23 4|ISHARES MSCI EMERGING MARKET INC 00,000.000 | .. ..26,475,000 | ..coovernee 16,874,570 L. ..| 01/19/2005.
464287 55 6|ISHARES TRUST.....ccoonvvrvirmrrririrrirnnns 6,455,292 [V 12/01/2005.
465741 10 B|ITRONINC......cocrvvrrerrrrrrnne 899,716 | I 10/19/2005.
466367 10 9|JACKIN THE BOXINC... 202,148 ..| 12/07/2005.
478160 10 4|JOHNSON & JOHNSON .............. . ..| 10/06/2005.
480074 10 3| JONES APPAREL GROUP INC.......ccovoieerrerinieirneeisesessnsessessesssssssnees | I 02/13/2004.
500255 10 4[KOHLS CORP.......coeveerrrirrninrrissienrissssssssssssssssssssssssssessssssssssnssssns | evennene | eone | veennnn 334,000,000 | .....c....... 16,232,400 | .........c........48.600 | ..............16,232,400 | ..ooovvvvvrnee 16,829,298 | I 12/02/2004.
501044 10 1|KROGER CO 132,921 L. ..| 10/29/2004.
50730R 10 2|LAIDLAW INTERNATIONAL INC 202,891 L. ..| 05/25/2005.
524908 10 O|LEHMAN BROTHERS HOLDINGS INC 39,563 L. ..| 11/05/2002.
526057 10 4|LENNARCORP............... veveennenes | eeennnee | oo | 2002..230,000.000 | .............. 14,034,600 | .................61.020 |..............14,034,600 |............. 12,766,584 L. ..| 10/10/2005.
53217R 20 7|LIFE TIME FITNESS INC.......ccoommirvmmmrricrirneessenessssesseesesseeenns 1,028,229 L. ..| 11/30/2005.
532457 10 8|LILLY (ELI) & CO........... 112,078 . . | I 08/12/2005.
532716 10 7|THE LIMITED INC . 92,445 N ....(3,045) 12/06/2005.
539320 10 1|LIZ CLAIBORNE INC 189,041 . . ..(33,228) L. ..| 10/20/2004.
548661 10 7|LOWES COS INC 23,923,152 . . 7,372,832 L. .| 05/13/2005.
55261R 10 8| MAF BANCORP INC 234,908 B ..(18,576) L 11/17/2004.
55262L 10 O MBNA CORP.......ccoocommrremrremneeinneennessnnessssnsesssnesssssssssssssenssssnsssssnssssnns | seveees [ ooee | 000000.255,000.000 [ oovovvrrrr.6,923,250 | oo 27150 | coven6,923,250 | oo 6,944,399 35,700 L 02/24/2005.
567908 10 8| MARINEMAX INC .31,100.000 L. ..| 06/27/2005.
571903 20 2|MARRIOTT INTERNATIONAL INC .22,500.000 L. ..| 02/01/2005.
573284 10 6|MARTIN MARIETTA MATERIALS .27,000.000 L. ..| 12/16/2005.
574599 10 6[MASCO CORP ,150,500.000 | .. 75460986 L. ..| 10/18/2005.
580135 10 1|MCDONALD'S CORP ...855,300.000 | .. . 21,792,946 | .. L. .| 07/15/2005.
58405U 10 2| MEDCO HEALTH SOLUTIONS INC ......coormvrvemrermreeernmeeeneenessseesnenessneees | cevieee [N I 349,964.000 19,527,991 10,384,369 | ... L 11/02/2005.
585055 10 6| MEDTRONIC INC........orsmvirrrriererinnsisssesssssessssssssssssssssnsssssssssssssssssnnsses. | cvvinns SN IO 571,040.000 32,874,773 26,956,426 L 10/06/2005.
589331 10 7|MERCK & COINC... 163,600.000 |.. 5,204,116 193,809 L. ..| 09/13/2005.
589981 10 9|MERGE TECHNOLOGIES INC .27,400.000 |.. ...686,096 681,123 L. ..| 12/08/2005.
590188 10 8| MERRILL LYNCH & CO ...3,100.000 |.. ...209,963 179,553 L. ..| 09/15/2005.
59156R 10 8|METLIFE INC... ..4,600.000 |.. ...225,400 121,247 L. ..| 02/20/2003.
594918 10 4|MICROSOFT... 3,201,700.000 ..83,724,455 35,830,264 L. ..| 08/25/2005.
611742 10 7|MONSTER WORLDWIDE INC .... .63,700.000 |.. 2,600,234 1,735,230 L. ..| 10/06/2005.
615394 20 2|MOOGINC...... ...5,250.000 | .. ...148,995 129,171 L. ..| 10/14/2004.
620076 10 9|MOTOROLAINC........ccornc 855,000.000 | .. ..19,314,450 L. ..| 10/12/2005.
624756 10 2|MUELLER INDUSTRIES INC... ..4,700.000 |.. ...128,874 L. .| 02/20/2003.
62913F 20 1| NIIHOLDINGS INC . et | e [N I 60,600.000 L 10/29/2003.
635405 10 3| NATIONAL CITY CORP........oosreeerrriireeenneesnneeessneesseessssneesssesssssssssassessens | coennnee I IO 4,600.000 L 06/09/2004.
637071 10 1|NATIONAL-OILWELL INC .45,100.000 L. ..| 05/10/2005.
63935N 10 7| NAVIGANT CONSULTINGINC............... .48,700.000 L. ..| 02/09/2005.
64126X 20 1|NEUSTARINC.......... .32,400.000 L. ..| 12/06/2005.
651229 10 6|NEWELL RUBBERMAID INC L. ..| 09/22/2003.
654106 10 3|NIKE INC....coooveorrrerrrcerrrrrii . 10 291 738 L. .| 12/21/2005.
655844 10 8| NORFOLK SOUTHERN CORP..........ccoouummrrirmirnrriinissessssssssssssssssesees 133,337 09/03/2002.
664397 10 6| NORTHEAST UTILITIES......ovveereeermrerreeeerseeessnseensnseesenes 03/13/2003.
666807 10 2| NORTHROP GRUMMAN CORP ..| 01/29/2004.
67066G 10 4|NVIDIA CORP .| 06/17/2005.
674599 10 5|OCCIDENTAL PETROLEUM CORP......... 02/05/2004.
676220 10 6|OFFICE DEPOT INC . 09/26/2005.
679580 10 0|OLD DOMINION FREIGHT LINE 33 750. 000 . 644,625 .| 07/20/2004.
680223 10 4| OLD REPUBLIC INTERNATIONAL INC.......ccovvvvmmereirerineinenirseisesisiessenes | coviine BN [N 7,900.000 | ...ccvovveerenn 207,454 | oo 26.260 | oo 207,454 | e 187,362 07/07/2004.
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681919 10 6| OMNICOM GROUP INC. ST TTIRRTIIRN PUSTOO SN IO 336,550.000 ..85.130 |.... 28,650,502 | ...cvvvvnne 14,592,242 | .ooovvvrenne 83,204 | .. . revvemnnssnssnnssnnnns | vnenrnnnn00399,609 [ i [ e 10/25/2005.
68389X 10 5| ORACLE SYSTEMS.......iiieoreirmeeeiseesmsneesssssssseessssssssssessssssssasessssssssnes 1,774,520.000 | .. 2210 ..21,666,889 478,775 ..| 09/23/1991.
690732 10 2|OWENS & MINORINC..... ...7,000.000 |.. 7.530 ..192,710 178,146 ..| 12/06/2004.
690768 40 3| OWENS ILLINOIS INC..... 1.040 ...145176 155,935 ..| 09/20/2005.
69349H 10 7|PNM RESOURCES INC.. 4.490 ...138,369 75,054 - . ..| 02/20/2003.
693718 10 8|PACCARINC .69.230 | .... 215478 [ oo 77,885 | oo 8, ..(35, OAC)] TR | IR 02/20/2003.
695112 10 2| PACIFICARE HEALTH SYSTEMS.........coomvvrmmmrenmmmemerermmeesnnsnssnsesssnnsssans | evvmneee | evee | vvvevnnnnn1,600.000 | ovivvoirirnnnnn 137,664 | oo 86.040 |.... ...137,664 A4215 [ e | | e [ 1,232 i | 7,232 | | Lo 02/11/2004.
698813 10 2|PAPA JOHNS INTERNATIONAL INC.. 59.310 83,034 82,387 ..| 12/12/2005.
704379 10 6|PAYLESS SHOESOURCE INC............ . I ..25.100 ...404,110 157,277 .| 10/18/2004.
704549 10 4| PEABODY ENERGY CORP.......cocooimmriimmeeeineiiineiisnnessnsssssssssssnsesssssssannes | seveeons [N I 25,800.000 .82.420 |.... ...2,126,436 1,150,997 02/04/2005.
705324 10 1| PEDIATRIX MEDICAL GROUP INC........oovvvimrvireerieeriereirsssesnenssssssnssens | cevveene [N I 11,800.000 .88.570 |.... ...1,045,126 636,841 04/29/2005.
713448 10 8|PEPSICOINC................ . 9.080 31,194,240 | ............. 28,470,656 ..| 09/29/2005.
713755 10 6| PERFORMANCE FOOD GROUP CO......oontvviriririirreriesisseeseesssseeees ...7,200.000 |.. 8.370 ...204,264 220,402 ..| 09/28/2005.
714046 10 9| PERKINELMER INC .11,400.000 3.560 ...268,584 227,882 ..| 07/20/2005.
717081 10 3|PFIZERINC ,714,100.000 3.320 63,292,812 | ..ccvvvrnnn 47,892,864 11,224,363 ,897,637) ..| 12/09/2005.
719405 10 2|PHOTRONICSINC...... 5.060 7,891,700 . (1,104,365) (1,104,365) . ..| 08/22/2005.
730448 10 7[POGO PRODUCING.......ooveoreeeirieiessesesnssessssessseesssnsssssssssessssssssnes | aeveeons ,300. .49.810 | .... 200,845 . A,075 [ s | e 5876 | s | s | I 07/07/2004.
731572 10 3| POLO RALPH LAUREN CORRP........cccommrimrimriniinnrirereinnessnsinsssssssssssnsnns | evinneen [ oone | vevieninns 41,800.000 ..56.140 | .... 2,131,051 . AA25 | e | 15,801 | e | e | IS 10/20/2005.
73172K 10 4[POLYCOM INC......ocoerrrrerrrrrerrrnnes 230,000.000 | .. 5.300 3,805,055 L. ..| 03/03/2005.
733174 10 6|POPULARINC... . ...7,100.000 |.. 1450 [.oovvviieerrren 150,165 | oo 123,635 | oo 1,136 L. ..| 02/20/2003.
T4005P 10 4 PRAXAIR INC ..ccoorriireeeeeineeeseesssseesssesssssssssssssssnssssessssssssssnsnssssnssses. | cesnnnee [N I 866,100.000 .52.960 |.... 33,309,844 | ..o | eerriieerreenn590,292 | e | eeneeeen T459,573 | e | e I 08/23/2005.
740189 10 5| PRECISION CASTPARTS CORP.......oocomrreirreineeirneesnneesssnessssssessnssenns | eeeeenns [N I 30,000.000 .51.810 | .o 1,554,300 [ oo 794546 | oo 900 | coovevrrrrrennni2,250 | v | 569,100 [ oo [ e | I 08/13/2004.
74022D 10 O|PRECISION DRILLING CORP .17,000.000 |.. 8.006 646,107 . L. ..| 12/16/2005.
742718 10 9|PROCTER & GAMBLE CO 563,462.000 | ..............32,613,181 | .................57.880 | ..............32,613,181 | ...cc....... 13,515,010 | coveovererreeeereeeeees . . 21,861,081 | s | e 1,861,081 L. ..| 10/03/2005.
74369L 10 3|PROTEIN DESIGN LABS INC ..... .22,700.000 |.. 419,373 . 176,152 L. ..| 11/19/2004.
744573 10 6|PUBLIC SERVICE ENTERPRISE 10,000.000 | ....cccooverrr.7,146,700 | woovvvvirrrrrn 64970 [ oo 7,146,700 | oo 3,968,023 | ..ooovverrreenn: 61,600 ,452,000 | ... L. ..| 01/22/2003.
745310 10 2|PUGET ENERGY INC. ...6,000.000 |.. 126,276 e | (25,680) L. .| 02/20/2003.
747525 10 3| QUALCOMM INC......ovoereermeriereeeisseesseeesssseesseessssssssessssssssssssssssssssnnes | seeeeens [N I 320,000.000 | ..............13,785,600 | .................43.080 [..............13,785,600 | ........crc 13,008,310 | weeovvreereeenns 12,800 | ovveeeeeerenernmneeinnenes | eevvvnerenmneensennnnnnens [ eereerreenennes TT1,290 [ | e L 10/14/2005.
74762E 10 2| QUANTA SERVICES INC N [— 24,000.000 212,594 e [ | e 103,486 | e | s L 06/27/2005.
74838) 10 1|QUIDEL CORP 126,000.000 |.. 1,689,703 L. ..| 12/13/2005.
749941 10 O0|RF MICRODEVICES INC 1,080,000.000 | .. 6,442,342 L. ..| 10/12/2005.
750236 10 1|RADIAN GROUP INC.. ..4,900.000 |.. 228,754 L. ..| 10/11/2004.
755267 10 1|READER'S DIGEST AS .. ...9,700.000 |.. 143,054 L. ..| 12/05/2005.
75689M 10 1|RED ROBIN GOURMET BURGERS .24,700.000 |.. 715,945 L. ..| 08/12/2005.
758110 10 O|REEBOK INTERNATIONALLTD..... ...1,600.000 |.. 68,404 L. ..| 01/19/2005.
759509 10 2| RELIANCE STEEL & ALUMINUM.........oommvirrriirnnriseeisensessssessneisseesess ...5,850.000 |.. .108,467 L. ..| 02/21/2003.
761152 10 7|RESMEDINC........cccocono.n. .44,600.000 1,526,674 L. ..| 10/20/2005.
76122Q 10 5|RESOURCES CONNECTION INC .47,200.000 390,444 L. .| 11/22/2002.
776696 10 6|ROPER INDUSTRIES INC . . [N I 33,700.000 1,052,996 L 10/28/2005.
779382 10 0| ROWAN COMPANIES INC.......oosvveerrrrirneens I [ ...7,200.000 207,063 L 04/14/2005.
784635 10 4| SPXCORP.......ccooooimrrireneiiseeieeeeisssissses s ...4,800.000 | ..ooooriierrrn 219,696 [ oo 85.770 |00 219,696 | oo 220,462 L. ..| 09/15/2005.
78464R 10 5|SRAINTERNATIONAL INC.......... .14,900.000 |.. 441,742 L. ..| 05/04/2005.
792860 10 8|ST PAUL TRAVELERS COMPANIES INC... 76,914.819 | .. 18,435,617 | ... L. ..| 12/06/2005.
800907 10 7| SANMINA CORP.........ccomvrerereirmenrrnennes .36,500.000 166,155 L. ..| 11/01/2005.
80874P 10 9| SCIENTIFIC GAMES CORP .64,600.000 1,871,188 L. .| 10/07/2005.
811904 10 1|SEACOR SMIT INC. 125,282 e 02/20/2003.
816851 10 9| SEMPRA ENERGY .....ocovmrrerrrrernrcernnrernsnnessmeessnnsesssnessnsssssessnssssnssssnns | evmneee | evee | vvveennneenn 1,400.000 | oo 82,776 | v 44840 [ i B2,776 | 31,094 . A,568 | e | e A28 | e | e 11,424 | [ L 08/20/2002.
825549 10 8|SHUFFLE MASTERINC......... 748,855 . ..| 10/20/2005.
826322 10 9|SIERRA HEALTH SERVICES INC... 793,823 . | . . ..| 10/20/2005.
827048 10 9| SILGAN HOLDINGS INC 135,447 . . . (RS | IS 01/24/2005.
828806 10 9|SIMON PROPERTY GROUP..... 2,890,620 e . cevvvmnernnnnsnsnssnnnns | e L1800 [ [ e 717,600 | e | L, 05/11/2004.
83088M 10 2] SKYWORKS SOLUTIONS INC 7,398,505 . 2,397,820 (5,336,138) | I 07/22/2005.
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834182 10 7| SOLECTRON CORP......cccooimrriirmnsirsnsissmessnsisssssssssssssssssssssssssssssssnnses. | cveninns N 2,465,300.000 1003660 [ iirrrnn9,022,998 | oo 18,613,721 | oo [ v | oo (1,518,451) 2,444,000 (3,962,451) L 03/09/2005.
844741 10 8| SOUTHWEST AIRLINES CO .69,200.000 6.430 L. ..| 06/17/2005.
845467 10 9| SOUTHWESTERN ENERGY CO..... .41,200.000 | .. 5.940 L. ..| 07/27/2005.
845905 10 8| SOVEREIGN BANCORP INC. ...3,100.000 |.. L. ..| 02/20/2003.
852061 10 0| SPRINT NEXTEL CORP 25,100.000 | .. L. .| 09/22/2005.
852891 10 0| STANCORP FINANCIAL GROUP IO I 5,600.000 ! | I 01/30/2004.
855030 10 2| STAPLES INC.....cooorrierirrerseeeenneeiesesssnesssssssssssssssssssesssssssssssssssssssnnsens | ceennnes N 1,867,775.000 26,368,264 | .......covvveercrceerrieens | crrirenreene301,296 | oo | e TBT,87 [ e | e TOT8T1 | e | L 04/20/2005.
859152 10 0| STERIS CORP. 248,000.000 | .. 5,335,904 ..| 05/17/2005.
867914 10 3| SUNTRUST BANKS INC. ...1,200.000 |.. .| 08/19/2004.
868536 10 3| SUPERVALU INC........covvvieriirriseriieenessessiisessisssssssesssssssssessssssssessssses. | v ...2,800.000 08/30/2002.
871508 10 7| SYMBOL TECHNOLOGIES INC .......oevvvvrerrirrriseriieerissssrineenssessinesesns | v N [ 210,500.000 06/24/2005.
871558 10 8| SYMYX TECHNOLOGIES INC .36,500.000 . L. ..| 10/21/2005.
87264S 10 6| TRW AUTOMOTIVE INC. ..8,700.000 ...229 245 L. ..| 08/12/2005.
87612E 10 6| TARGET CORP... 592,600.000 ..32,575,222 15,315,545 | ... L. ..| 01/21/2005.
878237 10 6|TECH DATA CORP.. 7,250.000 ..287173 204,113 L. ..| 02/20/2003.
878483 10 6| TECHNICAL OLYMPIC USA INC......covvrvrrreireeiseneresrissesssserees 90,625.000 5,012,023 L. .| 12/13/2005.
879664 10 O TELLABS INC....oooreeireeeicirnreineeeisseessenssssssssssssssnssssnnsssanssssnnssssnnsses. | evmnnee | evee | eoveerneneens 9,900.000 61,851 | I 02/20/2003.
880779 10 3| TEREX CORP.......ossveirrrineiisseiieneisssssisnessssssssssssssssssssssssssssssssssssnssses | evnnnns | evee | oovvenrennens 3,900.000 93,085 | I 06/10/2005.
88164L 10 0| TESSERA TECHNOLOGIES INC .23,700.000 824,425 L. ..| 06/23/2005.
88224Q 10 7|TEXAS CAPITAL BANCSHARES.. .41,900.000 890,237 L. .| 05/20/2005.
882491 10 3| TEXAS INDUSTRIES INC 22,300.000 I 08/08/2005.
882508 10 4| TEXAS INSTRUMENTS INC.......cooomreirreineerineeeeneessnesseneesssnsessnssssnnees | cevnes N 405,000.000 | I 12/08/2005.
883203 10 1| TEXTRON INC ...2,900.000 |.. L. ..| 07/22/2003.
88579Y 10 1|3M COMPANY. 34,400.000 | .. ..25 916 000 L. ..| 10/18/2005.
887317 10 5| TIME WARNER INC 1,357,000.000 | .. ..23,666,080 L. ..| 05/04/2005.
88889T 10 7|TODCO ...oovvvrerrrrerrrrirrns 2,100.000 | cveovvveeierrnnn 79,926 [ oo 38.080 | i L. ..| 10/05/2005.
895919 10 8| TRIDENT MICROSYSTEMS INC .46,600.000 . 8?4 606 . L. .| 09/08/2005.
902124 10 6| TYCO INTERNATIONAL ......coormrermrreenererneeeseeesseesesssesssseessssesssnsnsesssenss. | ceennnes N 1,883,776.000 ..54 365 VAT — 49,677,032 | coveoreverrnereneeririnenes | evreeennneen 842,510 | o [ s ( 10 310 ,725) L 09/29/2005.
903236 10 7| URS CORPORATION.......oevvvemrirrnreirmnsessssssssnssssssssessssssssssssssssssssssssnns | covinns ...4,400.000 ...165,484 117,902 ...24,244 L 06/15/2004.
908906 10 0| UNIONBANCAL CORPORATIONS ...2,850.000 |.. ...195,852 120,669 L. ..| 02/20/2003.
911163 10 3| UNITED NAT FOODS INC........cormrrerrreermnrerrnnees .16,100.000 |.. ...425,040 466,700 L. ..| 04/05/2005.
913004 10 7| UNITED STATIONERS INC.......oooovvmmreirrrrirernieeriresrinennes ...2,300.000 |.. ...111,550 86,619 L. ..| 05/27/2004.
913016 30 9|UNITED SURGICAL PARTNERS.........cccooveormmrernrnees .26,400.000 ...848,760 300,596 L. ..| 04/09/2003.
913017 10 9| UNITED TECHNOLOGIES CORP 547,400.000 ..30,605,134 25,582,254 L. ..| 10/06/2005.
913456 10 9| UNIVERSAL CORP........occormrrermrrrrreririnns 5,725.000 252,697 L. ..| 12/05/2005.
913903 10 O|UNIVERSAL HEALTH SERVICES INC.... ,650.000 .146,070 L. ..| 04/18/2005.
917047 10 2|URBAN OUTFITTERS,INC.......... 45,700.000 1,120,896 L. ..| 10/28/2005.
918194 10 1|VCAANTECHINC................ 43,200.000 686,803 L. .| 10/12/2005.
91879Q 10 9| VAIL RESORTS INC ......covvrrrirrierrirnnsrinsnrsnssssnssssseessesnssssssssssssenss | vesseee [ ooee | woeeeennens 4,200.000 150,815 L 12/15/2005.
91913Y 10 0| VALERO ENERGY CORP........ccccommremrreirmneermereeremeesssneesssnesssssssssssesssmsssssns | ceommeee | eeee | ceveernnneens 2,600.000 22,494 L 08/19/2002.
92276H 10 6| VENTANA MEDICAL SYSTEMS.. .36,600.000 |.. 1,009,057 L. ..| 10/11/2005.
92343V 10 4| VERIZON COMMUNICATIONS 06,166.000 | .. 6,141,431 L. ..| 09/18/2002.
925298 20 O|VERSATAINC 10 L. ..| 06/23/2005.
925524 30 8| VIACOM INC......ovvorrrerererereinnsenerrssssesssssssssssssssssssssssssssssssssssssssssnness | evonneee | evee | 1000..639,000.000 | ..............20,831,400 | .................32.600 |..............20,831,400 | ............... 24,374,738 (2,421,810) L. ..| 06/03/2004.
92552V 10 0| VIASATINC .35 900 000 920,966 38,641 L. .| 10/31/2005.
928298 10 8|VISHAY INTERTECHNOLOGY INC SO I 17,500.000 222,367 ....(4,861) L 11/16/2005.
928708 10 6|VOLTERRA SEMICONDUCTOR CO.....ccoormrermeemrrresmseessennesseesessssessnneees | coennee N [— 41,500.000 616,494 [ ..o | e | e [ 8,008 [ I 12/15/2005.
929297 10 9| WMS INDUSTRIES INC........ .38,300.000 |.. 990,746 (231,363) L ..| 11/03/2005.
92931B 10 6| WPS RESOURCES CORP.........costvveereimrrisnerineeessse i ssssessssssssnes ...1,300.000 |.. 6,955 .| 02/20/2003.
931142 10 3| WAL-MART STORES INC.......covvrurrreirnnriereernneesnneesnnsessennsssnsssssnssssnnsees | evvnnnee | evee | crveennnd 670,892.000 03/03/2005.
93317Q 10 5[ WALTER INDUSTRIES INC......ccoormrvrrrrirnmeirerrernnnnnennessessnssssssenssssneess | eevvene [ ovee | woveeevnnne 24,100.000 | ..o 1,198,252 | oooiiiirnnid9.720 | 1,198,252 [ i 77,285 | e [ o984 | e | 20,967 [ s 09/29/2005.
938824 10 9| WASHINGTON FEDERAL INC ....cvverrrreirreinneeeeeneeinnseeenneessssnessssssssnnees | evnnnee | evee | ceveereneens 2,900.000 | ..ooovvvveerrerenn 88,671 [ 022,990 | e 86,671 | s (3, 297) 02/20/2003.
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94973V 10 7{WELLPOINT INC.....virrrrierriiinneessssisssissssssssssssssssessssssssssessssssssssnssses. | svvniens N [ 275,000.000 .79.790 | ... 21,942,250 19,388,995 | ... 10/26/2005.
962166 10 4| WEYERHAEUSER CO .......ooviviirreeriereieeeeeessnsssssssessssssseessssssssessees 515,400.000 | .. 6.340 ..34,191,636 26,394,805 ..| 02/18/2005.
966612 10 3| WHITNEY HOLDING CORP.... ...5,325.000 | .. 7.560 ...146,757 117,354 ..| 02/20/2003.
973149 10 7|WIND RIVER SYSTEMS........ccccovmmmrrmrrrirnerrenne .51,700.000 ...763,609 857,642 ..| 09/30/2005.
97650W 10 8| WINTRUST FINANCIAL CORP......... .21,700.000 | .vooorveeeen 1,191,330 [ oo nn54.900 | 1,191,330 | 657,804 .| 10/20/2005.
976657 10 6| WISCONSIN ENERGY CORP.......ccoomvervirirrirmnerirenrinserinesssssssssesssssssssees | cveniees | 6,100.000 202,753 07/05/2005.
98956P 10 2| ZIMMER HOLDINGS INC........oonirrerrreinererereesseeisenessssesssseesssssessssnssssnees | ceennees N - 301,652.000 | ..............20,343,411 | .................67.440 [ .............20,343,411 | ccoevven 10,170,794 09/14/2005.
G02602 10 3[AMDOCS LTD....ccoooreerrerrmeeesesesssesssnsessssssnns .37,600.000 |.. 1,101,245 01/24/2005.
G24182 10 0| COOPER INDUSTRIES..........ccommevrmrermrreenenennneeennes ...4,700.000 |.. .148,408 02/20/2003.
G3930E 10 1| GLOBALSANTAFE CORP.......coooorveerrriireeesnneissessessnsssssessesssssssenssssssssas | oeveenns ...2,400.000 ..81,389 04/15/2005.
G4412G 10 1|HERBALIFE LTD. N [ 38,200.000 1,171,717 12/14/2005.
G4776G 10 1]|INGERSOLL RAND CO 170,000.000 | .. 2,565,764 11/17/2005.
G65422 10 O NOBLE CORPORATION........ocorrrimrmimrrimirinessinessssesissessssssssssessssenes ...1,700.000 |.. 88,373 . | 05/04/2005.
G7127P 10 0| PLATINUM UNDERWRITER HOLDINGS... ..4,500.000 |.. 139,909 ..| 03/16/2005.
G7496G 10 3| RENAISSANCE RE HOLDINGS LTD.....ooommreerrerrreemneessenssssssssssensesnseees ...3,100.000 |.. ..| 09/06/2005.
G87210 10 3|UTI WORLDWIDE INC.......... .10,700.000 .| 02/02/2005.
G95089 10 1|WEATHERFORD INTERNATIONAL LTD BERMUDA .........coovvvrmmrrrmncies | e I I 1,193,400.000 10/20/2005.
V7780T 10 3| ROYAL CARIBBEAN CRUISES LTD......ccovurrvirrrirnneinnrinerresieeissssissesssnsns | creveens g 29,500.000 10/21/2005.
Y2573F 10 2|FLEXTRONICS INTLLTD e .14,500.000 12/16/2005.
013716 10 5|ALCAN ALUMINIUM LTD .|C. .57,900.000 12/01/2005.
046346 20 1| ASTRALMEDIAINC......ocoooeeieeeeeeereeeeeeeeceeseeeeseeceseeeeseseesseeesseeeseneesens | coeiiees (OF) [N 41,000.000 05/07/2004.
05534B 10 9 BCE INC.....osiieoireieeetseeeieeiseeetseessssessssesssssssssesssssssssssssssssnssssanssses | ceennnes (OF [N 96,200.000 12/16/2005.
063671 10 1|BANK MONTREAL QUEBEC .|C. .51,200.000 ..| 11/30/2005.
064149 10 7|BANKNOVA SCOTIA HALIFAX . .|C. 26,800.000 ..| 06/23/2005.
067901 10 8|BARRICK GOLD CORP .|C. 20,000.000 |....coorrr...3,889,200 | oo 32.410 | 3,889,200 [ oo 3,137,438 | e 8,072 [ 029,435 [ s | s ..| 08/16/2005.
09067J 10 9|BIOVAIL CORP.......ccoovrerrrrrrrrreens .|C. 22,150.000 .| 11/11/2005.
10549P 60 6| BRASCAN CORP........ccooooviireiieisiess st .|C. 26,400.000 | .. .| 09/19/2002.
124765 10 8| CAE INC......oooreceeeceieeeiseeeseesssseessssess st sssss s ssssssessssssssssssssnns | neeees Cof v 110,200.000 | ...ovvvvvverrr.806,664 [ oovooiiiiiiern7.320 | i 806,664 | oo 08/29/2005.
13321L 10 8| CAMECO CORP......ovvveerirrisseiiisssssss st ssssssssssssssesssssssssssssssssnsss | eneees (O3 [ 22,900.000 10/31/2005.
136069 10 1| CANADIAN IMPERIAL BANK OF COMMERCE .. .|C. .37,300.000 ..| 02/10/2003.
136375 10 2| CANADIAN NATIONAL RAILWAY CO...... .|C. .49,700.000 ..| 07/25/2005.
136385 10 1| CANADIAN NATION RESOURCE LTD .|C. .70,800.000 ..| 11/03/2005.
13645T 10 0| CANADIAN PACIFIC RAILWAY LTD .|C. .57,700.000 2,096,595 .| 07/28/2005.
136681 20 2|CANADIAN TIRELTD.. .|C. .13,700.000 377,511 .| 11/14/2005.
15101Q 10 8|CELESTICA INC.. .|C. .18,900.000 |.. 197,333 .| 12/07/2005.
292505 10 4|ENCANA CORP... .|C. 12,978.000 | .. 2,356,391 . | 12/03/2003.
29250N 10 5]|ENBRIDGE INC .. .|C. .38,200.000 825,985 ..| 05/13/2005.
30224T 87 1|EXTENDICARE INC .|C. .68,500.000 1,131,675 .| 08/16/2005.
306104 10 O|FALCONBRIDGE LTD (O3 [ 35,100.000 951,789 09/16/2005.
318071 40 4| FINNING INTERNATIONAL INC.......ovoeorrrerrreernneireeessnneesseesessneesssneesnnee | eeeeenns (OF) [N 17,700.000 09/26/2002.
319963 10 4|FIRST DATA CORP.. .|C. 430,000.000 |.. ..18,494,300 ..| 04/19/2005.
380956 40 9|GOLDCORP INC .|C. .83,500.000 2,162,650 .| 06/17/2005.
449586 10 6|IGM FINANCIAL INC... .|C. .33,700.000 1,554,244 .| 11/03/2003.
453258 40 2[INCOLTD ...cccovvvrrrrrrens .|C. .38,500.000 ..| 04/18/2005.
535919 20 3|LIONS GATE ENTERTAINMENT CORP .|C. .53,200.000 .| 05/17/2005.
559222 40 1| MAGNA INTERNATIONAL INC......ccooomrrimmiriereinnsenisenesmessissssssssssssesees | o (O3 [T 1,000.000 02/20/2003.
56501R 10 6| MANULIFE FINANCIAL CORP (O3 [N 123,100.000 11/04/2005.
65334H 10 2|NEXENINC ........ .|C. .24,100.000 |.. . | 12/02/2005.
656568 10 2| NORTEL NETWORKS CORP .|C. 509,600.000 | .. .| 09/08/2005.
707885 10 9| PENN WEST ENERGY.......comriirriiceineeinmsesinseesseeeesneessseessssssssssssnns | aeeeeens (OF [ 37,300.000 06/15/2005.
T1644E 10 2| PETRO-CANADA........cooommirvereiinerisesessessnssssssssssssssssssessssssssssssssssssnees | cvennees Cof o 102,700.000 J 12/06/2005.
73927C 10 0| POWER FINANCIAL CORP............... .|C. .56,800.000 817,023 01/26/2001.
775109 20 0| ROGERS COMMUNICATIONS.......coooimrviireerieressnsesssssssesssssssssssssssssnsssss | onveeons (o7 [ 84,900.000 |......ccc00..... 4,177,080 | coooovrvrerrrni49.200 | oo 4,177,080 | 2,057,708 11/16/2005.
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 14 7 8 10 1 12 13 14 15 16
F
o Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CusIpP o of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code| n Shares Value Value Value Cost Unpaid i (Decrease) Recognized (13-14) JA.C.V. Acquired
780087 10 2|ROYAL BANK CANADA MONTREAL QUEBEC.........ccooovvmmmrvemmririsnniirnnnes | ceveenne (O I 86,400.000 .90.810 |.... 3,945,577 B I . ..2,084,005 | ... 11/30/2005.
78460T 10 5] SNC-LAVALIN GROUP INC......c.occorvvrerrenens .|C. ...8,600.000 |.. 6.300 636,900 . . . ..19,280 . .| 11/15/2005.
82028K 20 0| SHAW COMMUNICATIONS INC .|C. .51,400.000 5.230 1,253,334 - . ..43,488 reeeennneeer | 05/13/2005.
822567 10 3| SHELL CANADALTD......cccoomverurrnns .|C. .60,000.000 1,797,807 06/14/2005.
82509W 10 3|SHOPPERS DRUG MART CORP.... .|C. .48,700.000 | .. 1,447,837 05/07/2004.
866796 10 5|SUN LIFE FINANCIAL SERVICES CANADA... . Cof v 126,500.000 4,117,156 11/17/2005.
867229 10 6| SUNCOR ENERGY INC.......ccoovverrreermrrrrrnnees I (OF) [N 97,400.000 | ... 7,141,368 | oo 73.320 | oo 7,141,368 [ e 1,730,859 10/24/2005.
873028 10 4|TSXGROUPINC........cccovrrvrneee .|C. 400,936 .| 12117/2002.
87425E 10 3| TALISMAN ENERGY INC .|C. .49,300.000 |................3,036,880 | ..................61.600 | ................3,036,880 | .....ccc...... 1,161,587 .| 12/09/2003.
878742 20 4|TECK COMINCOLTD . ST PRSI (O3 [N 46 300. 000 748,053 10/29/2003.
87971M 10 3| TELUS CORPORATION.......tvuerrrirerrimerrisesssnesissssssssnsssssssssesssssssssssenes | eeeees (O3 [ 82,600.000 2,796,748 11/14/2005.
884903 10 5| THOMSON CORP..........oooveurreeereermeeeiseeessesesseesssseessesessssessssessesessseees .|C. .47,400.000 |.. 2,035,312 10/31/2005.
891160 50 9| TORONTO DOMINION BANK ONTARIO .|C. 17,400.000 | ...cooverrernn. 7,176,662 | oo 81430 [ i 7,176,662 | oo 2,649,483 . | 05/26/2005.
89353D 10 7| TRANSCANADA CORP... .|C. .45,200.000 |.. 660,816 ..| 12/15/2000.
66987V 10 9|NOVARTISAG .|D. 59,000.000 | .. 22,613,725 ..| 12/08/2005.
71654V 40 8|PETROLEO BRASILEIRO SA PF |F. 65,000.000 10,226,190 .| 03/11/2005.
881624 20 9| TEVA PHARMACEUTICAL INDUSTRIES........coocormmreemreeernnreermnneessnmesseneens | o F. ..4,748,899 10/06/2004.
904784 70 9[UNILEVER NV -NY SHARES..........ccocormirmmrimniirniineisnsisssissssssssesssessssnens | covies F.. 02/23/2005.
G1150G 11 1| ACCENTURE LTD BERMUDA. .|F. 10/07/2005.
G31215 10 9| ESG RE LIMITED......c.ccoooiiiiiiiiisiiiniinnes F.. 4,194,000 . . 12/03/1997.
6899999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 904,719171 | ... XXX | ... 2,904,719.171 | ... 1,900,394,483 .35,708,250 | .. i , .. e | XXX
Common Stocks - Parent, Subsidiaries and Affiliates
01811* 10 7[FMIC HOLDINGS, INC.... 656,564,851 810,659,151 | oo | e [ | e 53,607,782 | ..oovvvvrrrvreerensnrnnns [ v 53,607,782 | ... A.. 08/01/2002.
30247@ 10 8|F MINSURANCE rerrenn 234,687,095 ...126,198,166 18,020,962 | .oooooveeerrreneens | e 8,020,962 | ... LA 08/01/2002.
30270@ AA 6|FM GLOBAL TECHNOLOGIES . e TR 4,300,000 . . 0 LA 01/01/2002.
30303@ 10 9 FMEC ...ooiooeeesrecerseeesnseenseessssssesssnesssssssssesssssssssssssssssssssssssssneses | seseesee | ooee | 000een409,933.000 | ............157,204,773 | ................383.489 | ............157,204,773 | ............ 159,192,903 | ..ooveerrreererereeeenns (828,030) (828,030) ~A 12/30/1998.
87282@ 10 4|TSB. 6,289,557 . 28,862,385 | ...ovviisiiisiiisiins | i 28,862,385 A 12/15/1997.
6999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 052 672,100 [ ... XXX...ooooooenees | e 1,052,672,100 | ....cooenee 706,639,777 | .. 0 89,663,099 (] I 89,663,099 XXX.ooo | XXX
Common Stocks - Mutual Funds
58552D 72 1| NEWTON INTERNATIONAL EQUITY. ....1,250,000.000 ....24,925,000 25,000,000 e [ ———— ..(75,000) (75,000) 12/21/2005.
58552D 75 4|THE BOSTON CO INTERNATIIONAL CORE EQUITY 1,826,316.318 62,259,123 | ................34.090 | ..............62,259,123 | .............. 44,102,385 | ooooorveeeeriens LT47,297 | .. ..| 06/29/2005.
58552D 76 2| THE BOSTON CO INTERNATIONAL SMALL CAP.. 4,828,691.790 | ............101,692,249 61,273,557 . ,010,915 ..| 06/29/2005.
58552D 77 0| THE BOSTON COMPANY SMALL CAP.......... ...378,342.494 | .. 14,963,446 | ..................39.550 | ............. 14,963,446 | ............. 14,899,127 | covvooeeereeeeeeens ..| 01/02/2001.
61744) 30 9| MORGAN STANLEY EMERGING GROWTH... 2,964,972.826 38,188,850 31,502,906 ..| 08/31/2005.
61744) 40 8| MORGAN STANLEY INTERNATIONAL EQUITY ...2,786,399.219 56,675,360 ..56 675,360 36,411,393 ..| 02/13/2003.
61744) 82 0| MORGAN STANLEY INSTITUTIONAL FUND INC... ....1,070,073.753 27,137,070 ..27,137,070 ...6,691, .| 12/27/2004.
61744) 83 8| MORGAN STANLEY INTERNATIONAL SMALL CAP ... ...2,257,480.747 54,495,585 ..54,495,585 ,135, 647, . (2,167,339) (2,167,339) .| 07/08/2005.
7099999. Total - Common Stocks - Mutual Funds ....380,336,683 268,631,212 prenn3,291,261 | 0 | 28,591,197 | oo (] [ 28,591,197 XXX

Common Stocks - Money Market Mutual Funds

084811 11 6|BERNSTEIN INTERNATIONAL ...| .....1,000,000.000 .28. ..28,950,000 25,000,000 e e ...3,950,000 . 06/30/2005.
09067D 20 1|BIOTECH HOLDERS TRUST ..ot . .10,000.000 | .. 2 . 1,404,917 . .602,783 | .. . I L. .. | 03/26/2004.
7199999. Total - Common Stocks - Money Market Mutual Funds.. .. .. 26,404,917 .. .. ..

7299999. Total - COMMON StOCK.......ieiiiiiii s ssssssssessesennssssssssess | oenneensdyD70,200,346 | vvoete XXX | 2000 4,575,236,346 | ......... 3,044,046,190
7399999. Total - Preferred and COMMON StOCK..............coeveivirrveireeiereceeiereeieseeeereeeseeeseseeenseneeeesenesssesennsessnsessersessesensens | covreeneity 219,230,348 | oo XXX ovovvvvvevene. | ... 4,575,236,346 | ......... 3,044,046,190

31.646.674 | ....... 264356 535
264,358 535

0 =4
v 44,489,899 | . 96,205,209 | ..
........... 44,489,899 .01 ........296,205,209 | ..........31,846,674

(a) For all common stocks bearing the NAIC market indicator
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1 2 3 4 5 6 7 8 9
CUSIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Government
[ 912827 7L 0]US TREASURY NOTE 4.875 02/15/2012 2,011,859 [ 1,900,000 | 25,856 |
| 0399999. TOtAl = BONAS = U.S. GOVEIMIMENL..........coooeieiveieesiieteeeeeseeesesessessesseeeessssessesssssesesssssessssscesesessessessssessesssssesassssesanssssess | atssassssssasssssessessesossasssssessesssseesessssseseesesaesassssensssesesssssesessesaesssssssesassassesansaessssssssssesassessesnssssessessesessessesssssesessessnsarssssesnsssesesesses | ossessesesersessessessssassessssnssssesseeen 2,011,859 [ 1,900,000 | 25,856 ]
Bonds - All Other Government
135087 WH 3| CANADA GOVT 6.000 06/01/2008 05/25/2005........ VARIOUS.......ooorriiceireeeiscees e sees e ssss et ssss st ssssessees 213,733,699 | s 12,720,000 374,282
135087 WL 4| CANADA GOVT 5.750 06/01/2029 11/22/2005........ TD SECURITES.. 43,498
135087 WR 1| CANADA GOVT 5.500 06/01/2009 . [ 12/05/2005........| VARIOUS OO OO PP PO OO OO OSSPSR OO OPTRR 9,088,242 ...8,530,000 125,594
135087 XD 1| CANADA GOVT 5.750 09/01/2006 [ 02/28/2005........ [ CIBC.....oooorierriermeriisiscesrisessesssssissssesssesssssssssssss st sesssssessssssssssssssssssssesssns | sessssssmsssssssssesssssssnsossss s ssssssssssssssssns | sessesssssssmnessssssesessesssessssseseees 5,877,221 ...5,636,000 159,815
135087 XG 4| CANADA GOVT 5.750 06/01/2033 . | 06/14/2005... 20,833,264 17,890,000 331,906
135087 XN 9| CANADA GOVT 4.250 09/01/2008 [ 11/22/2005........ | RBC DOMINION. ....cocviomeierereenmeeeseeeeseeesseeesseesssesssssssssesssssssssssssssssssssanssssane | seeesssmessssnesssnssssssessssssssssssssnssssnnssssns | sossessmesssnsssssanssssnsssssnesssnnesssnn ...2,160,000 21,127
135087 XX 7| CANADA GOVT 4.500 06/01/2015 .| 11/30/2005........ 191,224
135087 XH 2| CANADA GOVT 5.250 06/01/2012 06/01/2005........ 802
135087 XM 1| CANADA GOVT 5.250 06/01/2013 11/22/2005........ 113,184
135087 XS 8| CANADA GOVT 5.000 06/01/2014 . | 03/04/2005... ...16,238,100 .15,400,000 202,630
135087 XT 6| CANADA GOVT 4.250 09/01/2009 .| 09/06/2005........ ...13,210,042 12,770,000 84,485
135087 XU 3| CANADA GOVT 3.000 06/01/2006 05/25/2005........ ...13,026,000 190,488
748148 QT 3| QUEBEC PROVINCE 6.250 06/01/2032 06/22/2005........ | T D SECURITES........courreereeermreeesneeesseeessnssssseeessssssssseeessssssssasssssnessssasssssnsssssaness. | sessmesssseesssnsssssanesssnasssssssssssssssssssssssssss | seseesssnsesssnesssnssssanessssssssnnsessns 5,788
135132 AL 9| CANADA MTG & HSG CORP MTN 4.300 04/01/20.. . 05/10/2005........ [ RBC DOMINION.......vvvermumerresmmmnsesmmesssissssssesessssssessssssssessssssssssssssssssssssssssssssss | snesssssmssesssssssssssssssssssssssnssssssssssssssssssns | sesmsssesssmessssssssmssssssssessssssnenes 3,711
13521) AA 9| CANADA POST CORP 10.350 03/15/2016 [ 11/18/2005........ | RBC DOMINION. ....oocviomeeermerermeeesneessseesssseessseessssssssssssssssssssssssssensssssssssssssssane | sseessssesssssnesssnssssssnesssnessssssssssnsssssnssssnns | nosesssanesssnsssssnesssnesssnesssnnesssnee 49,306
748148 RL 9| QUEBEC PROV CDA 5.750 12/01/2036 . [ 12/08/2005........ | RBC DOMINION.......cooiiiriiiniiaeirsiiinsiseiiesisss s ssssssssssssss s sssss s sssesssssssssssns | sesssssssssssesssanssssessssssensssssssesssanssssssnssns | sesssessssssssssssssesssesssanssssssnsssens 4,943
803854 JA 7| SASKATCHEWAN PROV CDA 5.800 09/05/2033 ........cccoocoviniirencnes 12/14/2005........ RBC DOMINION 38,459
1099999. TOtal - BONAS = All DI GOVEIMMENL. ... cvu ettt eet ettt et st eeseesssessss st ees et ee8s et et s o8 eeE sees oot et ees e Esees _ f4ekseesiessessoeAoeesoeL oAt eEt et oe et oAt LA E L8 oL et EE oo EAe L 88 seL S oA LE 1o EE oAt oA e Lo seE ALt ee st s e ms st st 1,941,242
Bonds - States, Territories and Possessions
110702 DF 8|BRITISH COLUMBIA PROV MTN 5.150 12/18/20.... 02/15/2005. (611202 89,693
110702 DK 7|BRITISH COLUMBIA PROV MTN 5.300 06/17/20, .| 10/13/2005........ NBC CLEAR............ 80,282
11070Z CC 6|BRITISH COLUMBIA PROV MTN 5.450 08/17/20 . [ 07/22/2005........| RBC DOMINION........ovoemeverereeceerneeennes 119,452
56344Z JT 7| MANITOBA PROVINCE 4.750 02/11/2020 09/22/2005........ 12,139
683234 VR 6| ONTARIO PROV CDA DEBENTURE 5.600 06/02/2035. 01/31/2005........ 38,663
683234 WM 6| ONTARIO PROV CDA 4.500 03/18/2015. .| 08/11/2005... ...25,031,562 362,563
683234 SL 3| ONTARIO PROV CDA 5.850 03/08/2033 .....8,661,358 154,238
803854 JF 6] SASKATCHEWAN PROV CDA 5.250 06/03/2014 .........cccoooonmnnccssniisnsniccsnniinnane | G | 05/05/2005....... | BANK OF NOVA SCOTIA. ..o ssssesssnsssassesssssssssssssnnns | cosssssasssssnsses st ssssss st ssssssssnssssnssses | eotmsssssssssssssssnssssssssssssssssassssens 5,698,687 121,243
1799999. TOtal - BONAS - StAES, TOITIOMES & POSSESSIONS. ... iuuuiresirisiersiessiesssisssasessessessssessseess et f e eE e eE b e £ eeEsoeEEse0E 4848 EE e EE oL E oo £ f L £ 48 E o880 £ 8 E 84 EE e EE LSS E 1L E AL ...73,235,725 978,273
Bonds - Political Subdivisions of States
683254 AA_ 4] ONTARIO STRAT INFRASTRUCT 4.600 06/01/20-..coreereermerreerrereereeereereree | Conerreere | 02/17/2005.zzzeee | LAURENT leeereereeereemeeseeeseeeesere e ereesereeerereeeerermeeeeerereesermeeses | cermereemereseereseee e | ceeemeeeree e 2,017,073 [ s PXZEX O |
[ 2499999. Total - BONdS - POIItICAl SUBGIVISIONS OF STALES. ... s | e 217,073 [ 2925000 [ 0]
Bonds - Special Revenue and Special Assessment
011855 AT 0|ALASKA STUDENT LN CORP ED 5.000 06/01/20 07/20/2005........ DAIN RAUSCHER ...t ssssssssssssssssssessssnns 10002,130,880 [ oo 2,000,000 | cvooereereriieieieer s
011855 AW 3| ALASKA STUDENT LLN CORPED LN REV 5.000 0 .| 08/05/2005........ | SALOMON BROS.........ooomeeeeeeeeeoeeeeeeseeeeeeeeeeeeseeseeeesseeseeseesessesseesseseesesseessesesssseses | coeeeeesseseeseeeeseeseeeseesesssssesssssessssesseseesss | eoeseeseesessssseesessesssesseeseseeseeeeen 2,661,325 ,500,000 4,167
017357 UP 7|ALLEGHENY CNTY PA SAN AUTH SWRREV 5.000 .. .| 04/04/2005........| MERRILL 1,196,236 | oo 1,110,000 | i
04780M BY 4| ATLANTA GA ARPT REV MUNICIPAL ............ee [ 07/26/2005........ | GOLDMAN (1)...veruireeseeemseeeseessseesssseesssesssssessssesssssssssssssssssssssssesssasssssssssssanes | oeeesssmessssnesssnessssssessssasssssssssssssssssnssssans | sosssssmesssmsssssanesssssssssnessssnesssnn 2,214,840 9,528
056559 AF 4|BADGER TOB ASSET SECURITI 5.500 06/01/20. 09/13/2005........ FIRST ALBANY ...ttt iissseesseesssesss s ssssssss s ssss s sssssssessssssssssensssssnnsss | sessssnsesssnsssssesssnnssssnssssanssssnsssssnsssssnnss | sosssmssssanssssnsssssansssssessssnsssssnnses 2,822,383 42,510
056559 AK 3| BADGER TOB ASSET SECURITI 6.125 06/01/20. 05/03/2005........ FIRST ALBANY ... ooueitumeeeseeessseeesssesssseees s sssssees s sssssessssssssssssssssssssasesssnssess | aesesssnesssssssssssesssmassssnessssnssssnnssssssssssnnnes | aesssssssssmssssnsssssanessssssssnesssnnnses 1,472,400 37,975
116421 XH 6|BROWNSVILLE TEX INDPT SCH 5.000 08/15/20 ] 08/25/2005........ | GOLDMAN (1)...cceruuevrviummmerriesereessssessssssssessssssesssssssssesssssssssssssssssssssssssssssssssns. | sessssssmmsesssssmesssssssmsssssssnssssssssssssssssssns | sesssessssssmesssssssnssssssssmessssssneses 1,505,309 6,684
13062P H5 4| CALIFORNIA ST 6.100 10/01/2008 L 07/20/2005........ | BEAR ....ovoiiieiiriecissinesse e .....1,630,650 11,250
13062R J3 3| CALIFORNIA ST 5.000 03/01/2014 12/08/2005........ NATIONSBANK........rveummeeernreeesmeeesseeeesssesssseesssessssenesssesssseessssessssesessssssssasesssnnes | seessseesssssesssssesssnssssssesssanssssnnsssssnnsssnnnes | aesssmsesssomesssnssssannssssnsssnessssnnees 1,066,340 2,778
13062R LP 1| CALIFORNIA ST 5.000 06/01/2014 07/13/2005........ BEAR ...ttt et | eneb ettt | et 2,741,725 16,319
13062R LQ 9| CALIFORNIA ST 5.000 06/01/2015 [ 09/08/2005........ [ MERRILL.........comoreveeeeeeevesneeeeerseesseessseeessssssessssssnesssesssseessssssssssssssssessssssneeess. | svsessssmsesssssssseessssnsmsssesssmsssssssssseesssssnes | esommsssssssseessssmsssesssssssmsssssnsnnnees 5,496,150 70,833
13067 BR 1| CALIFORNIA STATE ECONOMIC REC MUNICIPAL .. [ 08/1B/2005........ | BEAR......ooooiictriieieteesisess sttt sttt ssssness | sinessssssssane st sss sttt | oenssssenes sttt 2,306,942 14,667
130684 LE 1|CALIFORNIA ST PUB WKS BRD MUNICIPAL .| 06/03/2005........ | ALEX BROWN. 535
130911 JJ 0| CALIFORNIA STATEWIDE CMNT 2.300 08/01/20... .1 09/02/2005........| MORGAN STANLEY...... 13,650
130911 WJ 5| CALIFORNIA STATEWIDE CMNTYS DEV AUTH RE . .| 06/06/2005........| VARIOUS. 1,464
158195 EU 7| CHAMPAIGN CNTY ILL 5.000 01/01/2015 05/03/2005........ WILLIAM... 2500
159770 AB 2| CHARLES CITY CNTY VA INDL 4.875 02/01/20...... 05/19/2005........ FERRIS ... oottt 7,651
179090 JV 8| CLACKAMAS CNTY ORE SCH DI 5.250 06/01/20. [ O7/08/2005........ | SEATTLE......cooeeeeeeeseeeeeeseeeeeecesseeeeeessesseeeesessesseesssesesesssssssesssseessenesseesessssssssen | svveeeemmseessnsssseseensesssssseesseesssnssessssssessees | cersseessneemsensesrmesesseeesseesesseessess 080,198 [ rovereereesesseeeeeessssnreeerseesreeessss3:585,000 | coveeereeveeeeeseeeeeeeesssseesessseseneens
181108 SM 4| CLARK CNTY WASH PUB UTIL 5.000 01/01/201.... [ 08/18/2005........ | LEHMAN B....ooocoimeiecieeceeciseeessesesssessseesssesssssssssssssssssssssssssnsssssssssansssnns | connesssnsssssnnsssnssssnnssssssssssssssanssssnnsssans | sonsesnnssssmnssssonnsssnsssssnnssnnsssnnes ;098,185 [ vvriiinsicinnreinsnrinnesinsniirnnneen 1,960,000 | oo
249271 FP T7|DENVER COLO CITY & CNTY SPL FACS ARPTR 07/28/2005........ NATIONSBANK 7,879
274536 EZ O|EAST PORTER CNTY SCH BLDG 5.000 01/15/20. 05/06/2005........ | UBSW....oooc oo sssssessssssssssessssssesssssssssssssassssssssssnssssnssssns | semmmsessnnessmnssssnsssnsssssnsssssnssssnsssssnnsses | nmmssssmnssssennssnnsssssnnsssnnsssnnessens 1,220,957 | rvviinsveennnennnnsennmensssesseesinnneen 1,128,000 v
29270C HN 8|ENERGY NORTHWEST WASH ELE 5.250 07/01/20 .| 02/11/2005........| PRUDNTI ,535,000 10,073
296117 AV 6| ESCAMBIA CNTY FLA HEALTH 5.250 11/15/201 06/15/2005........ PRUDNTL...ooooooeveeeeeeeeseeeeeeeeeesessseess e senes 1,000,000 5,104
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303822 BN 9| FAIRFAX CNTY VA ECONOMIC DEV AUTH RES 6. ...| 06/10/2005........ LEHMAN B......oooorvicieieeeiissiesssssse s sssssssssnsssnns OSSO 2,808,925 | ..o 2,500,000 56,764
311450 EQ 9| FARMINGTON N MEX POLLUTN 3.550 04/01/202 . ...| 03/17/2005........ LEHMAN B.......oovevrirrirerisneinenens .....6,000,000 000008,000,000 [ 1oovoonirire
3128K6 VR 8|FHLMCPC GOLD COM 4.500 07/01/20. .| 07/29/2005........| WAMU CAPITAL... ..13,171,625 .13,740,570 17,176
3128K7 4Z 8|FHLMCPC GOLD COM 7.000 09/01/20... .| 12/09/2005........ | WACHOVIA........cooorrinrierirsnseieseinns ...1,229,577 ..1,178,390 2,750
3128K7 UX 4|FHLMC PC GOLD COM 4.500 09/01/20. 09/30/2005........ WAMU CAPITAL... ...14,466,449 15,180,403 22,771
3128MJ B8 2|FHLMCPC GOLD COM 5.000 06/01/20 06/08/2005........ WAMU CAPITAL... ...29,472,343 53,264
3128MJ DN 7|FHLMC PC GOLD COM 7.000 11/01/20... [ 12/09/2005........ [ WACHOVIA. ....o.oeeieiieeesseeisseeesseess st sesssss st sessss s sssssss st ssssssssssssssssnss | soeesssnsssssnesssssssssessssesssssssssssssssssnssssans | nossssssesssnssssnessssssssnesssseesssnes 4171,723 9,323
31297M AQ 1|FHLMCPC GOLD COM 5.500 03/01/20... .1 03/09/2005........ [ MORGAN STANLEY ......coouuumrrrummmreesienssismssesssssssssssssssesssssssssssssssssssssssssesess | sessssssmssessssssesssssssmsssssssnsssssssssssesssssss | sesmsessssssmesssssssnssssssssessssssneses 5,099,653 10,048
31297M XV 5|FHLMC PC GOLD COM 5.000 04/01/20... | 1110/2005........ | J P MORGAN. .....cvoterceeceitseeesseessseessssesssssessssss st ssss st sessss st ssssssssssss | soeesssmssssseesssssssssessssssssssssssssssssssnssssas | sossssssesssmssssanessssssssnssssseesssnes 5,780,334 10,896
31297P ME 8|FHLMC PC GOLD COM 6.500 10/01/20... | 04/07/2005........ | STEPHENS INC.......cooieeermeeeineieineeeenesissseesesseesssseessssssssseessssssssssessssssssenesssnss | seeesssnsssssnesssnssssasessssessssssssssasssssnnssssans | nossesseesssmsssssanessssssssnessssnesssnnen 2,551,824 5,315
31297S NH 4|FHLMC PC GOLD COM 6.000 08/01/20... .| 08/04/2005........| WAMU CAPITAL... 10,577,850 17,229
31297T WF 6|FHLMC PC GOLD COM 5.000 09/01/20. 11/09/2005........ BANKAMERICA........coooomreeerrrrinreennne e OSSO 9,538,173 18,013
31297U SF 8| FHLMC PC GOLD COM 5.000 10/01/20 11/10/2005........ JP MORGAN. ...ttt e 4,515,180 8,511
31297V Y8 5|FHLMC PC GOLD COM 5.000 11/01/20... .| 11/30/2005........ | WAMU CAPITAL. ....corvorremrnreemeresseesseessssesssssesssssssssesssseees ...13,450,456 .13,984,716 23,308
31298N FU 4|FHLMC PC GOLD CAS 7.000 05/01/20.... .- . 12/01/2005........ | PAR ADJUSTMENT ......ormivirriimnneesnesssssmeessnessssesessssssssssssnsssssssssnsssssssssanssses cererrsnessnsssnnssnnes | s 100,000 [ oo
31359M WJ 8| FNMA PASS-THRU 4.625 10/15/2014 ...... ...| 03/08/2005........ COUNTRYWIDE.......oooommrrieerisseriensisesinns .....5,963,018 111,771
31371H X9 4|FNMAPASS-THRU 6.500 09/01/2029..... ...| 12/01/2005........ PAR ADJUSTMENT ....cooeetmeeereessseeeseessseeesssessseeesssesssssssssssssssssssssssssssssssns cereeeeneesmnnsssssssnnes | ettt sesssensssnsssssenees | sensessennssnsnsssennssensssennsssenssensess 128,878 [ werrritirreeseeeet e ees s
31385W X8 7|FNMAPASS-THRU LNG 30 7.000 09/01/20 <] 10/12/2005........ | DESCAP/IST ALB.......ooiriiriinriiseesisesissssissess s esss st sssssssss s ...10,304,773 24,893
31404P LS 8|FNMAPASS-THRU INT 15 4.500 04/01/20..... |- .| 03/24/2005........| J P MORGAN.. ..15,614,182 34,086
31404Q 7G 8| FNMAPASS-THRU INT 15Y 6.000 06/01/20. [ 04101/2005........ IMERRILL. ..o eesssssssssessssssssssssesssssss s ssesessssssesssnssssn | oenessssssssssnssssonssssssssssnssssssssssssssssnssssnns | eosssssosssssmssssssnsssssssssssssssessssnns 3,909,140 10,703
31404W TV 8| FNMA PASS-THRU INT 15Y 4.500 05/01/20..... | .| 08/10/2005........ | DEUTSCHE BANK .....8,803,769 16,833
314058 CW 2| FNMA PASS-THRU LNG 30Y 6.500 06/01/20 .1 07/15/2005........ | DAIN RAUSCHER ..10,314,742 17,967
314058 UF 9| FNMA PASS-THRU INT 15 6.000 02/01/20........cccmmvreermrrrmerrirnmressenssnseeennns | vevveseeeennns 04/01/2005........ MERRILL .....5,347,607 14,641
31406C TB 4|FNMA PASS-THRU LNG 30 5.500 12/01/20 ...| 01/11/2005. MERRILL 12,896
31406E ML 5| FNMA PASS-THRU LNG 30Y 5.500 01/01/20 ...| 01/11/2005........ MERRILL 32,659
31406E 75 6|FNMAPASS-THRU LNG 30Y 5.000 03/01/20 ...| 03/09/2005........| WAMU CAPITAL... 7,091
31406K LR 9| FNMA PASS-THRU LNG 30 5.500 01/01/20 ...|01/27/2005........ GOLDMAN (1)... 5,082
31406M LG 9|FNMA PASS-THRU LNG 30 5.500 01/01/20 ...| 03/09/2005........ J P MORGAN.. . 40,148
31406N W5 9| FNMA PASS-THRU INT 15Y 6.000 05/01/20..........ccocvveenee 04/29/2005........ | COUNTRYWIDE.........o.ooieeeeereseseeeeessessseesessssssssseseesssssssssssssssesssssssssssnsssssssssns | cosimessssesessiosssssssessssssssssssssssssssssnsssssssssss | seessssssssssssssssssssssnesssassssnsssean 20,351
31406U G8 5|FNMAPASS-THRU LNG 30 Y 6.000 06/01/20 ...| 08/09/2005........ MERRILL 8,578,180 14,021
31406U H4 3| FNMA PASS-THRU LNG 30 6.000 07/01/20 ...| 08/09/2005. MERRILL 11,085,199 A 18,119
31406V KA 3| FNMA PASS-THRU INT 15Y 6.000 05/01/20..... .| 04/29/2005........ MERRILL . . e 4,664,430 11,983
31407E VE O|FNMAPASS-THRU INT 15Y 5.500 07/01/20..... .| 08/03/2005........ | STARBOARD........cccommeurmmerrermrerinnnes ...13,359,360 .13,091,395 30,001
31407L 6S 1|FNMA PASS-THRU LNG 30 Y 6.000 08/01/20 ...| 08/31/2005........ MERRILL ...19,788,099 19,330,510 41,883
34161D AH 8| FLORIDA ST DEPT TRANSN ST 5.000 07/01/20 ..| 05/20/2005........ MERRILL 2,750
345397 SM 6| FORD MOTOR CR CO 7.375 10/28/2009 05/20/2005........| WARBURG 4,757
370425 RP 7| GENERAL MTRS ACCEP CORP 7.750 01/19/2010 . ...| 06/14/2005........ VARIOUS.........ccoovvmnnnr 50,915
38122N BR 2| GOLDEN ST TOB SECURITIZAT 5.750 06/01/20 ...| 10/12/2005. MERRILL 43,444
38122N BV 3| GOLDEN ST TOB SECURITIZAT 5.500 06/01/20 ...| 08/26/2005........ BEAR. 20,625
38122N BY 7|GOLDEN ST TOB SECURITIZAT 5.500 06/01/20 ...| 08/26/2005........| MORGAN STANLEY 53,969
38122N FX 5| GOLDEN ST TOB SECURITIZATION CORP CALIF ......ccosvvvrmrrenrnirineeienneiiinns | oo 07/28/2005........ BEAR ..ottt sssssnessnnssss. | snsssensssnnssssnnessnnssssnsssensssnssssssssnnss | e 049,240 [ i 1,000,000 [ oo
38122N GA 4| GOLDEN ST TOB SECURITIZATION CORP CALIF ......ccovvvvrreinmreimserernnneennne | vevverneeeennns 07/28/2005........ BEAR ..ottt ssn sttt ssssssssessnnsnes. | sessssnnessnnssssnnsssnsssssnsssssssssnsssnssssnnes | aesnnnssssnnssssssnnsssnsssssssenss 1,009,940 [ iiiiiiciininsneren002,000,000 [ oo
386442 RX 7|REF-SERA MUNICIPAL .....ooooorrrrran ...| 04/15/2005........| BEAR. 62,743
414152 QH 4| HARRIS CNTY TEX HEALTH FACS D MUNICIPAL ...| 04/18/2005........| BEAR. 2,450
45200B AK 4|ILLINOIS FIN AUTH REV 5.250 10/01/2013 ....orveomreerrmeermreersnenesseesssseesssnessns | seeeesneeenee 08/18/2005........ BEAR. 26,714
45201Y NU 7| ILLINOIS HSG DEV AUTH REV 2.790 08/01/20...........ccvvererreerrireressnnirneneinns 03/03/2005........ |UBSW.....orririrriirireiineeniinsesinesesssssssssessssssssssssssssssssssssssssssssssssssssssssnssses | e | e 2y000,000 | e 25000,0000 [,
454797 5D 9| INDIANA HEALTH FAC FING AUTH MUNICIPAL .| 12/05/2005........| MERRILL 232
454798 PS 2| INDIANA HEALTH FAC FING AUTH REV 5.000 1... .1 01/21/2005........ | SALOMON BROS........cooomireererieeernesissssssessssssssssssssssssssssssssssanssssssssssansssns | connessnmssssssnsssnnssssssssssssssnsssssnssssnssssns | sonssssnssssmsssssenssssnnsssssnssssnsssnnes [y 11,288 [ vevrvinnveinnsennsnsennnsinsssesnsennn 1,400,000 | covoooiciociieneissesseeeiseesis
537428 WP 5| LITTLE ROCK ARK SCH DIST 5.500 02/01/202.........c.cevvemmevermeeereresneeessnreenes . .| 10/28/2005........| SALOMON-BARNEY.... 13,903
546071 AC 5|LOUISA VA INDL DEV AUTH SOLID WASTE & 2 .| 05/17/2005........| BEAR. IS 23,863
564385 3D 2| MANSFIELD TEX INDPT SCH DIST MUNICIPAL .......cccovomverirmmrermsrrirnnerensennens [ veereienenns 06/08/2005........ | MORGAN Ki....ooorirmreireriireeisseesssssssesssessssesssssssssssssssesssnes 5,694
566854 CX 1|MARIICOPA CNTY ARIZ POLLUTION CTL CORP 2........ ...| 04/07/2005........ MORGAN STANLEY .....covvotmreereemmmeeesseesseeessssesssseesssesssssssssssssssssssssssssssssssns 15,829
566854 CY 9| MARICOPA CNTY ARIZ POLLUT 2.900 06/01/20 ...| 05/06/2005........ 64,444
57419J E7 4| MARYLAND ST CMNTY DEV ADM 4.400 04/01/20..........oovveemmeeermreermnerennreensees | cerrreeienneees 05/19/2005... 6,478
575827 N7 1|MASSACHUSETTS ST 5.750 10/01/2016 . ...| 05/19/2005........ 3,174
575827 YK 0| MASSACHUSSETTS ST 6.000 02/14/2014 .........ccconvvvvvrneee ...| 04/20/2005........ 35,000
57582N KF 1| MASSACHUSETTS ST 5.375 01/01/2017 . ...| 05/02/2005........ 20,365
57586C KJ 3| MASSACHUSETTS ST HEALTH & 5.000 08/15/20.... ...106/29/2005........ | MORGAN STANLEY ......ccooutirrrmrrimmrirerisnnsssnnssssssssssssssesssssssssssssssssssssssssnns | sessssnsessnsssssssssssssssssssnsssssnssssnsssnnss | avvinmssssnnsssnsssssnsssssssnessnen 2921 25020 | vovvvenneennsnrinnsrinnsnnsernennnnei 2,000,000 | oo
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576000 AP 8| MASSACHUSETTS ST SCH BLDG 5.000 08/15/20 ce | OT/1512005........ [ UBSW.....oooceteiise st ssss s ssssssnnnss | sessssssssssssssssanssssnsssssnssssanssssssssssansssssnnss | sossssssssanssssnsssssnsssssssssnsssssnnssd 6,155,336 | .oveooeveerrinerieereni i 5,635,000 | covooovvereeer e

592646 ND 1|METROPOLITAN WASHINGTON DC ARPT AUTH SY .. 03/31/2005........ . .....1,056,730 1,000,000 [ oo

59333P GB 8| MIAMI-DADE CNTY FLA AVIAT 5.000 10/01/20....... . 12/19/2005........ | DAIN RAUSCHER.........ccoiriiireeieeiineeessesessesessssesssesessssssssssssesssssseses SRS 2,145,609 22,838
59455T GQ 9| MICHIGAN MUN BD AUTH REV 5.000 06/01/201.... . .| 04/28/2005........ J P MORGAN.. s 003,249,090 [ ..o 3,000,000 | i

594653 N8 6|MICHIGAN ST HSG DEV AUTH 5.125 06/01/201 ...| 12/07/2005. BEAR.....cooereieiereeet ittt . OSSR 3,206,250 4,894
59465E 5K 5| MICHIGAN ST HOSP FIN AUTH REV 5.000 11/01/2009...........ceveermmrremmrerrenreens | ceveerreriis 08/11/2005........ BEAR......ooriieieeeeiene st . OSSO 5,254,850 72,917
612125 8T 4|MONTANA ST BRD HSG 6.000 12/01/2016 ...] 03/30/2005........| GEORGE K BAUM........coocerrriemerereeesneeesssessssnsssssssssssssssssssssssnnnes O 1,879,150 37,310
616669 AA 5| MOREHOUSE PARISH LA POLLU 5.250 11/15/20.. .| 11/07/2005........ | MORGAN STANLEY ......cooouririiriiineiiinssissseissssssssse s sssssssssenssssssssssssssssssssns OSSO 2,565,725 63,802
618890 CJ 4|MORROW CNTY ORE SCH DIST 5.000 06/15/201 ...| 04/29/2005........| SEATTLE . e 1,093,630 [ ..ovvverreernneernnerernnereneresnneneens 1,000,000 | oo

644686 ZV 2| NEW HAMPSHIRE ST HSG FIN 5.800 01/01/202..........coccmmverreeermereeneeeernneeiinns | eeeeerseeeennnes 11/09/2005........ | FIRST ALBANY . OO 2,121,350 45,121
64579X BG 8| NEW JERSEY HEALTH CARE FA 5.000 09/15/20 .| 08/25/2005........ | J P MORGAN........coostrimmiriiiiinsiiesiiesssi i 003,279,900 [ oovvvirrierrnnrrieerinerrnnene3,000,000 | oo

646135 5F 6|NEW JERSEY ST TRANSN TR F 5.250 12/15/20............. ...| 01/06/2005........ O 1,683,360 [ ..oovvereeernreeennnrernneeenenernnnenns 1,500,000 | oo

647200 HX 5|NEW MEXICO MTG FIN AUTH 4.050 07/01/2026 ...| 10/13/2005........ GEORGE K BAUM.......cieiriiineissesiise st sssenees OSSN 1,499,940 [ ..ovvvivrvvenrriierrsneeiinnnirnnenns 1,500,000 | oo

64966B L5 O|NEW YORK NY 6.000 08/01/2016...........ccoeererermrreernneenns ...| 08/01/2005........| CORPORATE REORGANIZATION. 55,718 | ooevecrernnnensrenrnneeisnrernneneen 1,075,000 | oo

64966D L6 4|NEW YORKNY CITY 5.500 08/01/2006 ...| 03/10/2005........| CORPORATE REORGANIZATION. roree 15,585 89
64966D PP 8| NEW YORK N Y 5.000 11/01/2013 08/26/2005........ FIRST ALBANY. ....1,627,470 25,000
64966E 5E 3| NEW YORK N'Y 5.000 08/01/2011 07/15/2005........ UBSW ...ttt ceeteeessseees s ess s sttt nssteneees | oeeesseess e esseeess s es s sstenss e sstnnns | eessieeest et s s st sn e 3,236,370 | cvvovrveerrnreenrerernmneeennersnennnnenesn,000,000 [ oo

64966E 5M 5|NEW YORK N 'Y 5.000 08/01/2014 A O7/1572005........ | UBSW.....ioioivieieiceies s sessees s ssssees st st sssssssssssnns | sooeessssessssssss sttt ssssss st ensssns | ooesssssesssssssss s ssss s enss 2,184,580 | ..o 2y000,000 [ i

64966E D5 3|NEW YORKNY 5.000 06/01/2011 .| 06/06/2005........| SALOMON BROS SRRt | ettt st | sessiss sttt 4,065,713 3,646
64966E QD 2|NEW YORK NY 7.250 08/15/2007... ...| 08/01/2005........| CORPORATE REORGANIZATION. . 4,868
64966E QE O|NEW YORK NY 7.250 08/15/2007... ...| 04/05/2005........| CORPORATE REORGANIZATION. 14,248
64966E WX 1|NEW YORK NY 5.100 08/01/2008... ...| 08/01/2005........| CORPORATE REORGANIZATION........oorrurmrrerreerrmeesneeessemeessnsessssmsssnsssssnnessns | seeessnmessnmsssssnessssssssnsssssnssssnssssanssssnnes | eosmmnssssnnssssmnssssansssnsssssnsssnensss Dy FATT0 [ iy 860,000 | oo

64966E Y6 8|NEW YORK NY 5.250 08/01/2008. ..| 08/01/2005........ CORPORATE REORGANIZATION. crrtrenerss s | e | 882,208 | 45,000 | s

64966F LY 8|NEW YORKN'Y 5.000 09/01/2013 09/14/2005........ JP MORGAN. ...ttt ssssssssssssssnssssssssssnnsss. | cvmmnssssnnssssnssssnnessnssssnnssssnnssssnssssnnnsses | nmmesssnnssssennssnnssssensssensssnnessn 0D 15,180 | evvissvvinnreinnseenneensseessnenensnr8,000,000 [ oo

64971S DF 3|NEW YORK N 'Y CITY INDL DE 5.000 01/01/2010 .| 11/29/2005........| SALOMON BROS

64971S DJ 5|NEW YORKNY CITY INDL DE 5.000 01/01/2013... .| 11/17/2005........| SALOMON-BARNEY

64983R BD 8| NEW YORK ST DORM AUTH REV 5.000 02/15/2012.. 02/04/2005........ BEAR STEARNS.......oooiiiriiiineiiessss it ssssssssssssssssessssssssssssessssssssens | svsnnesnssssssssssssssiensssssssssssssssnssensonssons | avsssssnnssssnsssssssssessenssnnsnnn2y 181, 108 [ vevivneiisiinssinsiienisnnssenseinnnnnn 1,925,000 [ oo
64983W 8N 9| NEW YORK ST DORM AUTH REV 5.250 11/15/2023.. 10/26/2005........ MERRILL 60,521
650013 R9 8|NEW YORK ST TWY AUTH HWY 5.000 04/01/2014. .| 08/18/2005........| GOLDMAN (1)...

650028 GB 3|NEW YORK ST TWY AUTH ST P 5.000 03/15/2013 .| 06/29/2005........| J P MORGAN..

650034 4L 2|NEW YORK ST URBAN DEV COR 5.000 01/01/2015...... | .| 05/19/2005........| SALOMON BROS

65818R AA 3| NORTH CAROLINA CAP FACS F 4.000 08/01/2014 .| 03/04/2005........ | FIRST ALBANY.........c..orsevrene. 3,958
65956N AW 6| NORTH HARRIS CNTY REGL WT 5.000 12/15/2012........cvvomrreernmreemneeernneeenenes | cevrrneeennneens 05/02/2005........| NATIONSBANK 5,556
662858 DL 0| NORTH TEX TWY AUTH DALLAS 5.000 01/01/2018. ...| 09/23/2005........ SALOMON BROS 18,125
708690 AX 0| PENNSYLVANIA ECONOMIC DEV 5.000 12/01/2012.......cccmveermerrereeeerneeerneeees ...| 07/28/2005........ GOLDMAN (1)... 917
708690 AZ 5|PENNSYLVANIA ECONOMIC DEV 5.000 12/01/2014........ccooveeerreerreeerereerneeees ...| 08/25/2005........| GOLDMAN (1)... 12,188
745145 8M 7|PUERTO RICO COMWLTH 5.000 07/01/2030 ...... ...| 05/06/2005........| PRUDNTI 36,111
745190 GM 4| PUERTO RICO COMWLTH HWY & 5.750 07/01/20... ...| 12/15/2005........| FIRST ALBANY.... 53,986
745235 PW 5[ PUERTO RICO PUB BLDGS AUTH REV GTD 5.500 07/01/2012........coccvormuvrennee 05/25/2005........| BEAR. 22917
745235 VS 7|PUERTO RICO PUB BLDGS AUTH RE 5.000 07/01/2028............ .| 07/21/2005........| GOLDMAN (1)... 3,472
745235 WZ 0| PUERTO RICO PUB BLDGS AUTH RE 4.500 07/01/2022..........coccommveermnverranneens [ correririnrienns 10/21/2005........ SALOMON-BARNEY 7,188
745291 RH 9| PUERTO RICO PUB FIN CORP 4.500 07/01/2022... 11/21/2005........ 60,934
745291 SN 5| PUERTO RICO PUB FIN CORP 5.500 08/01/2029 .| 09/08/2005... 24,063
762212 Q9 2| RHODE ISLAND HSG & MTG Fl 4.000 03/20/20..........ccocrmvvereerererrierreseeeenenns . [ 03/09/2005........ |UBSW.....cviririreirinnrisssiinessesesissesesssssssssssssssssssssssssssssssssssssssssssssssssssssnns | coneesnsssssnnssssnsssssssssssssessensss | e 499,224 | i 425,000 | oo

76363P AA 3| RICHLAND CNTY S C ENVIRON 4.250 10/01/20....... ...| 01/11/2005........ BEAR STEARNS........coieeinreineeereeesneeesssesssesesssssssssssssssssssseeees 6,080
796242 GF 6| SAN ANTONIO TEX ARPT SYS REV 6.000 07/12/2012.. 04/15/2005........ FIRST ALBANY. 36,333
796253 VQ 2|SAN ANTONIO TEX ELEC & GA 5.250 02/01/2013..... .| 12/19/2005........| BEAR. 61,688
852636 AS 8| STAMFORD CONN HSG AUTH MU 4.750 12/01/2028 .| 03/08/2005........ | BEAR. 43,119
875231 DW 9| TAMPA FLA REV 5.500 11/15/2012 . ...| 04/07/2005........| BEAR. 22,458
882854 DG 4| TEXAS WTR DEV BRD REV 5.500 07/15/2016........ ...| 04/14/2005........| BEAR. 28,722
888808 AG 7|TOBACCO SETTLEMENT FING C 5.500 06/01/2011.. .| 10/04/2005........ 38,500
888808 BF 8| TOBACCO SETTLEMENT FING C 4.375 06/01/2019.. 12/14/2005........ 11,365
88880M AF 8| TOBACCO SETTLEMENT AUTH W 6.250 06/01/2011 ...| 10/17/2005........ FIRST ALBANY.... 50,677
88880M AG 6| TOBACCO SETTLEMENT AUTH 5.500 06/01/2012........cvveerereerrreernnnees 05/26/2005........ FIRST ALBANY .....oooeiimmreereeesmeeseneessseesssssssssessssssssssssssssssssssensssssssssanssssnnees. | sesessnnessmmnssssnnessnssssnsssssnssssnssssssnsssnnes | aesnmsssssnnesssmssssssnnssnsnsssansssseness 120298 [ vovvvernvrerinnreernnneinsneenneeinnnennnn 1,140,000 [ oo

88880M AH 4|TOBACCO SETTLEMENT AUTH W 6.500 06/01/2026 .| 03/24/2005 BEAR. IS 53,715
92817P VN 1| VIRGINIA ST RES AUTH INFRASTRUCTURE 5.000 11/01/2013 04/14/2005........ ADVEST ...t ssssss s ssssssssssssssnes 25333
939828 ZY 8|WASHINGTON ST PUB PWR SUP 5.000 07/01/2012..........coovveerneee ...| 10/20/2005........ GOLDMAN (1).ectuevereeitseeeseesesssseessessssesssessssssssssssssssssssssnssssssses 40,278
956661 EJ 7|WEST VIRGINIA ST PKWYS EC 5.250 05/15/2012.......cccoormvrveerereeeeiserineeeis ...102/07/2005........ LEGG MASON 12,396




€3

Annual Statement for the year 2005 of the FACTORY M UTUAL I NS U RAN C E CO M PANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUsIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
75585R _BC 8| REAL ESTATE ASSET LIQUIDITY TRUST 4.274 03/12/2037.........ccooovvissiiernee [CR— 04/06/2005........ RBC DOMINION.......ovviuiiisiiississsiss s s ssssssssssssssssenes s 3,349,879 | oo 3,350,000 4,773
3199999, Total - Bonds - Special Revenue and Special Assessment e eeeieeteiesiesessesiessssesiessisssessessesiesscsessesesissesss  siessesiessssesiesssississsessesiesestesesssessessississsesseissessessesiesissesietscssiessissesissecsessetaitittesietistastatstastississesistases 538,928,262 | ...oovie e 523,937,482 2,483,518
Bonds - Public Utilities
[ 00433 AB 1[ACCESS RDS EDMONTON LTD 5.811 09/30/2037........cc00cccoevcsevceseressces | Covvvrronns | 12002/2005....... [RBC DOMINION. .o [.. 003,881,045 [ 3,500,000 | 1,115 |
[ 3899999. TOLAI = BONGS = PUDIC UHIHES. ... .cceeeeeeeeeeseseseeeeeeeeeeeeeeeaeeseee et £ L L L EL £ Lt £ L L £ L L e ettt | 3,881,045 | 3,500,000 | 1,115 |
Bonds - Industrial and Miscellaneous
00130H AU 9| AES CORP 8.875 02/15/2011.....courveerrrrresmmeneesssssesessssssssssssssssssessssssssssssssesnes . 04/01/2005........ STANDISH, AYER & WOOD...........cccoumrvvvennn ...65,000 737
00130H BA 2| AES CORP 8.750 05/15/2013 . 12/07/2005........| VARIOUS.........ccccconmes 14,540
001669 AM 2| AMC ENTMT INC 9.875 02/01/2012 .| 10/04/2005........ | BANC OF AMERICA 1,720
001669 AQ 3| AMC ENTERTAINMENT INC PRIV PLA .| 04/01/2005........| STANDISH, AYER & WOOD.... 900
001814 AQ 5| ANR PIPELINE CO 7.375 02/15/2024 .| 04/01/2005........| STANDISH, AYER & WOOD 424
001814 AS 1| ANR PIPELINE CO 7.000 06/01/2025 04/01/2005........ STANDISH, AYER & WOOD.... 583
001957 BD 0|AT & T CORP 8.000 11/15/2031..... 04/01/2005........ STANDISH, AYER & WOOD.......cccccoonmrveenn. 3,683
004398 AE 3| ACCURIDE CORP 8.500 02/01/2015 .| 04/01/2005... 3,169
009363 AD 4|AIRGAS INC PRIV PLAC ........ .| 12/114/2005........ 7,014
009367 AF 0| AIRGATE PCS INC 10/15/2011 04/01/2005........ STANDISH, AYER & WOOD...........cccommrrvvenns 474
011588 AH 3| ALAMOSA DELAWARE INC 8.500 01/31/2012. .- 04/01/2005........ STANDISH, AYER & WOOD 1,512
018772 AA 1| ALLIANCE ONE INTL INC PRIV PLAC ...oooorrriimmereesssssssssssseseesssssesnnes . 05/10/2005........ [ WACHOVIA........ooorsrrriirinrrnriissnsrisiesessnmsssssissssssssessssssssssssssssssssssssssssssssssssssns | svssssmssssssmnsssssssmssssssssmsesssssssnssssnss | sosssessssnssnsssssssssssssesssnnnssn 800,000 [ rnmerrrnneesessnnsnrneseesrinnonnnsn 300,000 | soveeorieeneessnnseesiinssssseesnsnesnnenns
018804 AF 1| ALLIANT TECHSYSTEMS INC 8.50 05/15/2011 .1 04/01/2005........| STANDISH, AYER & WOOD.... 2,248
018804 AG 9|ALLIANT TECHSYSTEMSINC PRIV PLAC .. .| 04/01/2005........| STANDISH, AYER & WOOD.... 105
01958X AV 9| ALLIED WASTE NORTH AMER 8.500 12/01/2008.. . 05/19/2005........| VARIOUS.........ccoocrmmns . 21,215
02209S AA 1|ALTRIA GROUP INC 7.00 11/04/2013................... .| 04/01/2005........| STANDISH, AYER & WOOD.... ...96,573 2,573
03070Q AF 8|AMERISTAR CASINOS INC 10.750 02/15/2009 04/01/2005........ STANDISH, AYER & WOOD.... 360,525 . 4,533
030981 AC 8|AMERIGAS PARTNERS L P 7.250 05/20/2015 .. 04/13/2005........ 470,000 [ .vvooeerririeneeieeresreerereseeee 70,000 [ oo
03939R AB 6|ARCH WESTN FIN LLC 6.750 07/01/2013 ....... .| 04/12/2005... 327435 | ... . 6,193
055395 AA 5|BCP CRYSTAL HLDGS CORP 9.625 06/15/2014 .| 04/12/2005........ .193,800 | ... . 5,454
055411 AE 2|BF SAUL REIT 7.500 03/01/2014................. 04/01/2005........ 1,250
058498 AF 3|BALL CORP 6.880 12/15/2012 04/12/2005........ 595,375 13,009
060505 BG 8|BANK OF AMERICA CORPORATI 5.250 12/01/2015 .| 04/19/2005........| SALOMON BROS 2,056,760 41,125
07556Q AN 5|BEAZER HOMES USA INC 6.875 07/15/2015 .| 06/01/2005........| WARBURG 411,248 | ... A15,000 [ covvvnnerieniereee e
085790 AJ 2|BERRY PLASTICS 10.750 07/15/2012 .| 10/18/2005... 457,925 | ... . 11,413
097751 AH 4|BOMBARDIER INC PRIV PLAC .| 04/01/2005... .126,000 | ... . 3,938
115885 AE 5[BROWNING FERRIS INDS 9.250 05/01/2021 .| 04/01/2005........ 2,891
12479W AB 2| CBD MEDIA LLC / CBD FIN 18.625 06/01/20...........ccccrmvrvernrienne 04/12/2005........ 7,691
125896 AP 5|CMS ENERGY CORP 9.875 10/15/2007 04/01/2005........ STANDISH, AYER & WOOD.... 12,067
125896 AQ 3|CMS ENERGY CORP 8.500 04/15/2011 .| 04/01/2005........| STANDISH, AYER & WOOD 2,548
125896 AV 2| CMS ENERGY CORP 7.750 08/01/2010 .| 04/01/2005........| STANDISH, AYER & WOOD 1,292
126304 AD 6|CSC HLDGS INC 8.125 08/15/2009 .| 04/01/2005........| STANDISH, AYER & WOOD 1,402
126670 QT 8| COUNTRYWIDE ASSET-BACKED 5710 12 . .| 12/15/2005........| COUNTRYWIDE 22,209
12686C AU 3| CABLEVISION SYSTEMS - NY GRP- PRIV PLAC . .| 04/01/2005........| STANDISH, AYER & WOOD.........coroomrrrierrerresssnnsesssssssssssssssssssssmsssssssnssssss | svsssssmssssssmsssssssssmssssssssnsnsssssssssssssnnss | sovssmessssssssnsssssssssssssssesssssnnnnsssnn 288900 [ vevrerereenmsnnessesssmsnseessnnnessssnnsssn 228,000 | tovecesmnsseessmsesssesssnsseesssssesseenns
14985V AA 9| CCM MERGER INC 8.000 08/01/2013 11/15/2005........ VARIOUS........ccooovvrmnens 7,930
15189T AK 3|ENTERPOINT ENER RESOURCE 2.880 1/15/2024 04/01/2005........ STANDISH, AYER & WOOD.... 303
15189Y AB 2| CENTERPOINT ENER RESOURCES 7.880 04/01/2013.. .| 01/18/2005........| LEHMAN B, 24,063
162456 AK 3| CHATTEM INC PRIV PLAC ... .| 04/01/2005........| STANDISH, AYER & WOOD 254
162456 AM 9| CHATTEM INC PRIV PLAC ... 04/01/2005........ STANDISH, AYER & WOOD.... 846
166779 AA 6| CHEVY CHASE BANK FSB 6.880 12/01/2013 09/28/2005........ VARIOUS.......ccovvverrnnnns 13,662
171327 AB 5| CHUMASH CASINO & RESORT 9.000 07/15/2010.. .| 04/01/2005........| STANDISH, AYER & WOOD 5,083
171340 AF 9| CHURCH & DWIGHT INC 6.000 12/15/2012 .| 04/21/2005........| VARIOUS.........ccoccormnnens 13,600
172441 AN 7|CINEMARK USAINC 9.000 02/01/2013 .| 04/01/2005........| STANDISH, AYER & WOOD.... 1,350
172967 CQ 2|CITIGROUP INC 5.000 09/15/2014 oo .| 04/19/2005........| GOLDMAN (1)... . 27,222
17307G VJ 4| CITIGROUP MORTGAGE LOAN TRUST, INC 4.964 08/25/2035. .1 08/11/2005........| CITIGROUP............cooeerrreevrrmrrrrrenns 4,826
195554 GF 1[COLONIAL BK MONTGOMERY AL 9.375 06/01/2011 04/19/2005........ VARIOUS.......coovvvevrnns 9,375
196522 AH 9| COLORADO INTST GAS CO 5.950 03/15/2015 05/18/2005........ SALOMON BROS 6,727
19767Q AJ 4|COLUMBIA HCA HEALTHCARE MTN 8.850 01/01/2007 .| 04/01/2005........| STANDISH, AYER & WOOD 2,997
199333 AF 2| COLUMBUS MCKINNON CORP N 8.875 11/01/2013.. [ O8/7/2005......... [ CS FIRST ..ot ssss s ssssssssssssssnsssssssssssssssssnnss | svsssssmnssssssssssssssmssssssssansssssssssssssssonss | sismmesssssssnnssssssnsnsssssssssssssnnnnsson 220,050 [ rovivenrsvisssessssssssssssssssnnsssnsennsssn 228,000 | sovvvosisesssisssisesssssssssssessssssssseens
20338C AE 4| COMMUNICATIONS & PWR IND  8.000 02/01/2012.. 04/01/2005........ STANDISH, AYER & WOOD.... 333
20467R AF 1| COMPRESSION POLYMERS HLDG 10.500 07/01/2013. 06/29/2005........ WACHOVIA........oieriiieeiseesseessesssssssssssssssssssssssssssssssssssssssanssssnsssses | commnsessnnsssnnsssssnessnsssssnssssonssssnsssnnnsses | nmmesssmnssssensssnnssssensssnnsssnessnenss 189,000 | evvinrveernneennseeennmesnsnsessnenssneneenns 185,000 [ v
21036P AB 4| CONSTELLATION BRANDS INC 8.000 02/15/2008 .| 04/01/2005........| STANDISH, AYER & WOOD.... 869
210805 DF 1] CONTINENTAL AIRLINES 2000 8.307 10/02/2019 04/01/2005........ STANDISH, AYER & WOOD.... 5,535
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216762 AD 6| COOPER-STANDARD AUTOMOTIV 8.375 12/15/2014 ...| 08/24/2005........ CS FIRST ..ot sssssnns 3,443
22025Y AD 2| CORRECTIONS CORP AMER NEW 7.500 05/01/2011.... 04/12/2005........ VARIOUS.......oomrriirimesisssissssss st sss st ssss s ssssssees 13,765
22025Y AH 3| CORRECTIONS CORP AMER NEW 6.250 03/15/2013 .| 03/08/2005........| LEHMAN B, ettt ns s nssstnnsssennstns | renessnnsesssnnssnsssssnnsssnsssnssssansssnnsssens | sossessensssnnssssannsssnsssennssensssnnnssn 290,000 [ s 200,000 | it
222074 AB 2| COUCHE-TARD US/FINANCE 7.500 12/15/2013............ .| 04/01/2005........| STANDISH, AYER & WOOD 1,435
222862 AD 6|COVENTRY HEALTH CARE INC PRIV PLAC . ..|01/12/2005........ LEHMAN Bi.....cooorvieeerneeinseesnessssesssesessssssssssssssssssssssssssssessssssssssanssssnssssnes | sesessnmesssmnsssssnessmnssssnesssanssssnsssmsnsssnnes | aesnmnsessanesssmnsssssnsssnnssssanssssensssss 00,000 [ oorieerrnriinnnennneinnrinneeinenennssenn 500,000 [ eoovooicesciieesseeeceeeens
228188 AA 6| CROWN AMERS LLC / CROWN A 7.625 11/15/2013... 11/08/2005........ SALOMON BROS.......cecriieieinesissessssssssssssssssssssssssssssssssnssssssssssnssssnssss | svimmnsssnnssssnsssssnsssnsssssnsssnnssssnsssnnnssss | nneesssmnssssenmsssnsssssnnssssssssssnesssns 1,090,000 | evviisrvvisnnsisnseisnesnssssesneenenn 1,090,000 [ oo
228188 AC 2| CROWN AMERS LLC / CROWN A 7.750 11/15/2015... | 11/08/2005........ | SALOMON BROS.........oooeeeeireeeseeeeeeeesseeessseesesesesssseesssesessessessssesssssesssesesssseses | conneesssseesnssesssssesssssssssessssesssssssseenns | eoeveesessesssseessseeessssnessnsesnnsennse20,000 [ eooeovvoesseeseeeceessecseesessseesssser 020,000 | eoveeee s
228255 AH 8| CROWN CORK & SEAL 8.000 04/15/2023... .| 04/01/2005........| STANDISH, AYER & WOOD.... 10,423
22941R AB 2|CRYSTALUS HLDGS 3L L C 10/01/2014 .| 04/01/2005........ | STANDISH, AYER & WOOD..........commrrerreimreeneessnseesensssssssssssssssssssssssssssssss | coneeesnmssessnmsssnsssssnnsssnssssnsssssesssnssssnns | nosssssensssnmsssssenssssssssssssssssssnsessss 198,200 [ worvereennsneennneesnnsnsesnseesnsneensernneess 185,000 | tovivivcersrvinseee e
233293 AH 2|DPL INC 6.880 09/01/2011 .| 04/01/2005........| STANDISH, AYER & WOOD 1,260
23331A AL 3|DRHORTON INC 8.500 04/15/2012 04/01/2005........| STANDISH, AYER & WOOD.... 1,372
23918K AH 1| DAVITA INC 7.250 03/15/2015 ..| 10/05/2005........ DEUTSCHE BANK 1,833
245217 AM 6| DEL MONTE CORP 8.630 12/15/2012 04/01/2005........ STANDISH, AYER & WOOD.... 6,603
252126 AD 9|DEX MEDIA WEST LLC/ DEX M 8.500 08/15/2010.. .| 04/01/2005........| STANDISH, AYER & WOOD 597
252126 AF 4|DEX MEDIA WEST LLC/ DEX M 9.875 08/15/2013.. . .| 04/01/2005........| STANDISH, AYER & WOOD.... 631
25212E AC 4| DEXMEDIA INC 8.000 11/15/2013.......ccoovvvrrrrrrererrenns ...| 04/20/2005........ VARIOUS........cccoovvmmnnnns 16,036
25459H AB 1|DIRECTV HLDGS LLC / DIREC 8.375 03/15/20 04/11/2005........ VARIOUS........ccooovvmmnenr 3,219
25754Q AF 4| DOMINOS INC 8.250 07/01/2011 .| 04/01/2005........| STANDISH, AYER & WOOD.... 1,547
259603 AA 6| DOUGLAS DYNAMICS LLC /DO 7.750 01/15/20......cc.rveereeeerreeeseeesseeessneeesns | seeeerseeeennes 04/01/2005........| STANDISH, AYER & WOOD 12,997
26816L AL 6|DYNEGY INC 9.87507/15/2010 ...| 04/01/2005........| STANDISH, AYER & WOOD.... 6,671
269246 AK 0| E TRADE FINANCIAL CORP 7.375 09/15/2013 .. [ 09/14/2005........ | J P MORGAN.......coutmrrirrriiieiisseissnesssssssssssssssssssssssssssssesssssssssssssssssssssssnns | coneeennssssnnessnsssssssssnsssssssssssssnsssns | s 190,000 [ 150,000 | oo
27876G AN 8|ECHOSTAR DBS CORP 5.750 10/01/2008 .| 04/01/2005........ | STANDISH, AYER & WOOD..........commrririermeeieeesnseessessnsessssssssssssssssssssnssss | conneesnmnsessnnesssnsssssnssssssssnsssssnssssnssssens | sossessmnesssmnssssanessnnsssssnnsssnnsssnnnssn 828,580 [ avrviinsreennneinsneennnsnsneesssenennsee830,000 | oo
283695 AZ T7|EL PASO NATURAL GAS 8.630 01/15/2022 ..| 04/01/2005........ STANDISH, AYER & WOOD.... 3,369
283695 BE 3| EL PASO NAT GAS CO 7.500 11/15/2026 04/01/2005........ STANDISH, AYER & WOOD.... 2,975
283695 BK 9|EL PASO NAT GAS CO 8.37506/15/2032 .. .| 04/01/2005........| STANDISH, AYER & WOOD 2,343
283703 AB 2|EL PASO PRODUCTION HLDG 7.750 06/01/2013... .| 04/01/2005........| STANDISH, AYER & WOOD 2,713
28660G AC 0| ELIZABETH ARDEN INC 7.750 01/15/2014 ..| 04/01/2005........ STANDISH, AYER & WOOD.... 347
29363R AA 8| ENTERCOM RADIO LLC / ENTE 7.625 03/01/20 04/22/2005........ 5,819
293791 AM 1| ENTERPRISE PRODS OPER LP 4.625 10/15/200... .| 04/01/2005........ 14,150
29444N AH 5| EQUISTA CHEMICAL/FUNDING  10.130 09/01/2008..........ccoomvrrermrrereerennnnens | covrrsrrrineeens 04/01/2005........| STANDISH, AYER & WOOD.... 4,648
297425 AD 2|ESTERLINE TECHNOLOGIES 7.750 06/15/2013 ...| 04/01/2005........| STANDISH, AYER & WOOD.... 1,826
30257C AA 8| FPL ENERGY WIND FUNDING 6.880 06/27/2017.. . 12/01/2005........| VARIOUS.........ccoccormnnens 6,931
31430Q AS 6|FELCORLODGING TRUSTINC PRIV PLAC ..... .| 04/01/2005........| STANDISH, AYER & WOOD.... 2,426
338032 AZ 8|FISHER SCIENTIFICINTL PRIV PLAC ...| 04/01/2005........ STANDISH, AYER & WOOD.... 1,251
35671D AM 7| FREEPORT-MCMORAN C & G 10.130 02/01/2010.... 04/01/2005........ STANDISH, AYER & WOOD.... 1,941
35671D AQ 8|FREEPORT-MCMORAN C & G 6.880 02/01/2014.. .| 04/01/2005........| STANDISH, AYER & WOOD 859
35687M AD 9|FREESCALE SEMICONDUCTOR PRIV PLAC. .| 04/01/2005........| STANDISH, AYER & WOOD 1,313
35687M AE 7|FREESCALE SEMICONDUCTOR PRIV PLAC. .| 04/01/2005........| STANDISH, AYER & WOOD 6,096
35914P AH 8| FRONTIER OIL CORP PRIV PLAC ...| 04/01/2005........| STANDISH, AYER & WOOD.......c.commivrierirmimrieesiersssessinesssssssssssssssssssssssnnnes | sessssnsssssssssssssssssssssssssssnssssssnnss | e 00010 [ v e89,000 | oo
36159M AJ 3| GE EQUIP SMALL TCKT 2005- 5.010 06/22/2015. <] 12/09/2005........ | CITIGROUP........covereerreeeeeiseeeieeessessssssssssssssssssssssesssssssssssssssssssssssssssssssnes | sessssnnessnmsssssnnssssssssssnsssssssssnssssnnsssnnes | evsnmnssssnsssnnssssssnnssnsssnnessnnens 999,894 [ iiiiiiiiinnrrnsnsesseeiinennne3,000,000 | oo
367905 AD 8| GAYLORD ENTMT CO NEW 6.750 11/15/2014 ...| 04/18/2005........ 21,811
36962G K8 6| GENERAL ELEC CAP CORP 4.750 09/15/2014 ...| 02/22/2005........ LEHMAN B 41,694
370425 RZ 5|GENL MOTORS ACCEPT CORP 8.00 11/01/2031..... . ...|07/12/2005........| GOLDMAN (1)... 7,811
373298 BX 5| GEORGIA PACIFIC 8.880 02/01/2010.........cvveuereermrreieerereneernenes ...| 04/01/2005........| STANDISH, AYER & WOOD 4,511
373298 BZ 0|GEORGIA PAC CORP 9.37502/01/2013  .......... ...| 09/13/2005........ SALOMON BROS 14,297
373298 CF 3| GEORGIA-PACIFIC CORP 8.000 01/15/2024.. ...| 04/01/2005........ STANDISH, AYER & WOOD 2,618
374689 AA 5| GIBRALTAR INDS INC 8.000 12/01/2015 .| 12/05/2005........| VARIOUS.........ccoocommneees 928
378272 AA 6| GLENCORE FDG LLC 6.000 04/15/2014 ... .| 04/01/2005........| STANDISH, AYER & WOOD 3,735
38141G EA 8| GOLDMAN SACHS GROUP INC 5.125 01/15/2015........oevvermrrereerireeresserinneneens ...| 04/19/2005........| CITIGROUP 21,354
382383 AD 9| GOODMAN GLOBAL HLDGS INC 5.760 06/15/2012 ...| 12/06/2005........| VARIOUS............ccoouveene. 5,667
382550 AT 8| GOODYEAR TIRE & RUBR CO 9.000 07/01/2015. .| 06/20/2005........| SALOMON BROS.........covrveireeieereiesseesesseeeseeessssesssssesssseesssssssssesssssssssesssssnnes | eeveisnssssssssesnssssssssssssssssssesssssessssssnnss | evvenssssessssesssssssssesssssessssennnsss 1,130,000 | oo seeecesssssseecrenneenn 1,130,000 | oo
404119 AA 7|HCA THE HEALTHCARE COMPANY 8.750 09/01/2010 ...| 08/03/2005........ MERRILL 38,099
420029 AA 8| HAWAIIAN TELCOM COMMUNICA 8.913 05/01/2013......ccevvorreernerissneirenneiins | eevverinesiinns 04/27/2005........ GOLDMAN (1)..cotrvirriirineisssesisssesssesssssssssssssssssssssssssssssssssssssssansssssssssnsssss | evnmmnsssssnssssssssssssssnsssssnssssnsssnsssnnssss | vsnsssmnssssensssnssssonsssssssnessess 399,000 | evvissviiennsisssiissesssssssssesssensssns 399,000 | vivisssiiiensisssiese s
428040 BX 6|HERTZ CORP PRIV PLAC .1 12/15/2005........ | DEUTSCHE BANK........ciirierrrreeeeineeeneeesssessssessssssssssssssssssssssssnsssssssssnnssss | seeessnmessmnssssnesssnssssnssssasssssnsssssnssssnnes | eessnmsssssnnnssmsssssansssnssssnssssenssssssD89,000 [ vorveernnreeinnreernnmenmnneenseeennneennssrenn 385,000 | eovivoonveeiereiereessceeeseieneeeens
44108E AT 5|HOST MARRIOTT LP PRIV PLAC .. . ...| 04/01/2005........| STANDISH, AYER & WOOD rereen92,650 583
441812 KD 5|HOUSEHOLD FIN CORP 4.750 07/15/2013  ....ovovoeeeeeeesereesseerissensssssssssnens | cevvenseeenns 01/19/2005........ CITIGROUP.......cooverirrieeeieneieeseeessssessssssssesssseenes .....3,232,483 3,859
442120 AE 1|HOUSTON EXPLORATION CO 7.000 06/15/2013 ...| 04/13/2005........ VARIOUS.......oooeei ettt stttk sess s | seess st es sttt ens st | eesess s se sttt 255,100 5,649
457030 AC 8|REGAL CINEMAS INC 8.880 12/01/2011 ...104/01/2005........ STANDISH, AYER & WOOD..........ccveumrvimeremmemrinesssseessssessssssssssssssssssssssssssssssss | cesmesssssesssssssssssssasssssssssssssssssssssssssss | seseesssmssssssnssssssssssnesssssssssssssenes 102,500 2,958
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45820E AJ 1|INTELSATLTD 7.793 01/15/2012 ...| 04/01/2005........ VARIOUS........ooorriiiiireesissssssssssssssss s ssss s ssss s ssss s ssssnes 2,527
45820E AK 8| INTELSAT LTD 8.250 01/15/2013 ...| 04/01/2005........ VARIOUS.........coocovmnnnnr 2,671
460377 AB 0| INTERNATIONAL STEELGRP  PRIVPLAC ......... ...| 04/01/2005........| STANDISH, AYER & WOOD.... 4,496
462613 AB 6|IPALCO ENTERPRISES INC 7.380 11/14/2008............c.ccooernnee ...| 04/01/2005........| STANDISH, AYER & WOOD 6,486
464592 AG 9| ISLE OF CAPRI CASINOS PRIV PLAC ..o ..| 04/01/2005........ STANDISH, AYER & WOOD.... 1,138
47215Q AF 1| JEAN COUTU GROUP PJC INC 7.625 08/01/201...........oomrvererreernmeerrmsnessasnesiinns | veveernnerininns 04/01/2005........ STANDISH, AYER & WOOD.... 635
480829 AE 0| JORGENSEN EARLE M. CO 9.750 06/01/2012........cccvvvemmrereeeeerereesseeeseeeenes ...| 04/01/2005........| STANDISH, AYER & WOOD 2,113
485188 AF 3| KANSAS CITY SOUTHERN TAILWAY 7.500 06/15/2009... ...| 04/01/2005........| STANDISH, AYER & WOOD 3,644
49338P AB 0|KEYSTONE AUTOMOTIVE INDS INC 9.750 11/01/2013 ...| 04/01/2005........| STANDISH, AYER & WOOD 2,844
49460W AE 9| KINETIC CONCEPTS INC 7.375 05/15/2013 ...| 04/01/2005........| STANDISH, AYER & WOOD.... 1,811
500657 AA 9| INVISTA PRIV PLAC ...| 10/13/2005........ 27,286
50076X AB 7|KRATON POLYMERS LLC/CAP 8.130 01/15/2014 ...| 04/01/2005........ 257
502413 AJ 6|L-3 COMMUNICATIONS HOLDINGS 7.630 06/15/2012 ...| 04/12/2005........ 5,465
502413 AL 1|L-3 COMMUNICATIONS CORP 6.130 07/15/2013 .| 04/13/2005... 5,694
502424 AE 4|L-3 COMMUNICATIONS HLDGS 3.000 08/01/20: [ 07/27/2005........ | LEHMAN Bu...oovvoeiicceesiseceisesssssssssssssssssssssssssssssssssssssssanssssssssssansssnns | connessnmsssssnnsssnnsssssnsssnsssssssssssnssssnssssns | sonsssnnssssmnssssansssnssssssnsssnnsssnnessn 200,000 [ eenriinsscsnnennsnsnnnsisnsennnennn s 200,000 | sovooicissiiensissesssseessesins
527069 AH 1|LESLIE'S POOLMRT LESL PRIV PLAC .......... ...| 11/29/2005........ 3,552
527288 AS 3|LEUCADIA NATL CORP 7.00 08/15/2013 ...| 04/01/2005........ STANDISH, AYER & WOOD.... 2,191
549271 AD 6|LUBRIZOL CORP 4.630 10/01/2009 ...| 04/01/2005........| STANDISH, AYER & WOOD.........conmirrirriemrieiriersinessiesssssssssessssssssssssssnees | sessssneessnnessssssssssssssssssssssesssssnnss | e A4 LT02 | i 150,000 |
549271 AE 4|LUBRIZOL CORP 5.500 10/01/2014. ...| 04/01/2005........| STANDISH, AYER & WOOD.........osreeereermreermeeesmeeesnesessnesssmssesssessssnsssssssssnnes | seeessmeessmssssssnsssmssssnsssssnssssnssssssnsssnnes | eessmmsssssnnssssmsssssansssnnssssensssnnssssss 200,297 | oovveeriercinnreinneennsneesneennenennseenn 200,000 | oo
552078 AL 1|LYONDELL CHEMICAL CO 9.630 05/01/2007 ...| 04/01/2005........| STANDISH, AYER & WOOD 8,221
552691 AA 5| MCIINC 6.908 05/01/2007 ...| 04/01/2005........| STANDISH, AYER & WOOD 3,307
553750 AB 0| MSW ENERGY HLDGS/FIN I1 7.380 09/01/2010. .| 04/01/2005........| STANDISH, AYER & WOOD.... 1,321
574754 AC 1| MASHANTUCKET WESTERN PEQU 5.912 09/01/20.. | 07/29/2005........ MERRILL ... ensse s ssssessssssssnessssnsssssssssnsssssssssenns | eovesesnsssssssssnnssssnssssesssssesssssssssssssesesnnes | evvenmssscesssseosssssensneesssnssssneesnnsss 1,075,000 | eovvveserecessecseseeseseessseessnnees 1,075,000 [ oo
58282P AJ 0|MDP ACQUISITIONS PLC  9.630 10/01/2012.......cveerrverrrreernmreisneeeseneesensesnnees | ceveerneerens 04/01/2005........ STANDISH, AYER & WOOD........oooverierreereesnseesseessssessssssssnsssssssssanssssnsess | eemmsesssnnssssnnssssnsessssssssnsssssnssssnssssnnnsses | nmmesssmnsessenssssssssansssnssssssessnenss 107,900 | evviinrveennniinsneenneennsssesssesesnenenns: 100,000 | v
58984N AB 3| MERISTAR HOSITAL  10.500 06/15/2009..........ccoumrrmirrriierirrirreeisnrisnisessseens ...| 04/01/2005........| STANDISH, AYER & WOOD 3,865
58984Y AD 5|MERISTAR HOSITAL 9.000 01/15/2008.... ...| 04/01/2005........| STANDISH, AYER & WOOD 3,515
58984Y AJ 2| MERISTAR HOSPITALITY 9.500 04/01/2010.......ccovvumrurmiierereirrerirneiesnirensieens ..| 04/01/2005........ STANDISH, AYER & WOOD.........ccoseeisieeineiesisiese s isesissssisesssssssesssssssans | sveeesessiesssssssinsssssssssssessssssssisssessssssesses | evvssssisssissssssssesssssssessessessssees 11881 | isvieiesieeeseeeeriseiveiesissisesieneens 115,000 | oo
60467X AA 5| MIRANT NORTH AMERICALLC PRIV PLAC .....covrevrrreemneerineeesneessnneesnnees | seeeesneeeenns 12/20/2005........ VARIOUS......coooreiieireeeiseeesseesssssssssessssssss s ssssssss st sesssssssssssssssnsssssanssssnnns | conmessmsssssanessssssssnesssssssnsssssnssssnnsssans | sonssssensssnsssssannssnsnssssnnsssensssnees LAAD,2T8 [ iiiiiiiisvvnnreinsnrernseeensneessneeeen 1485,000 | covovnveeieeeieeee e
608328 AK 6| MOHEGAN TRIBAL GAMING 8.000 04/01/2012 ...| 04/01/2005........| STANDISH, AYER & WOOD.........coosrueerrerreerneeesnceesnssesssssssssessssssssssssssssssanes | seeessnmessmmssssssnsssssssssnsssnsssssnssssansssnnes | evsmmnsssssnssssmnssssansssnsssssnssssnnsssnss 1025900 | vorveernnerinnerernnmrnnsnsennnenensnnnnens 125,000 | oo
608328 AP 5| MOHEGAN TRIBAL GAMING PRIVPLAC ......ccoouvvenn. ...| 04/01/2005........| STANDISH, AYER & WOOD 3,323
610202 BJ 1|MONONGAHELA POWER CO 6.700 06/15/2014 .. ...| 04/01/2005........| STANDISH, AYER & WOOD.... 1,480
617451 CL 1| MORGAN STANLEY CAP 2005-H 5.205 11/01/2042 .| 1117/2005........| J P MORGAN.. 25,162
629377 AS 1|NRGENERGY INC 8.000 12/15/2013.......cevuumreerererrnmeermsressseeessensssssesseessnns | seeeessesennns 04/18/2005........| FIRST TENNESSEE.. 16,100
629855 AH 0| NALCO CHEMICAL 7.750 11/15/2011 ...| 04/01/2005........ STANDISH, AYER & WOOD 11,064
640079 AC 3| NEEHAN PAPER INC PRIV PLAC ............. ...| 04/01/2005........ STANDISH, AYER & WOOD 372
64016A AA 3| NELL AF SARL 8.375 08/15/2015 ...| 08/04/2005... ettt sst s sssnennssnns | nneesnnnessennssnnsssnessnnsssnnsssesssssnnsssens | sensessennssnnsessennssnnsssennsssnnssneens 80D,A00 [ i 80,000 | i
640204 AD 5| NEIMAN MARCUS GROUP INC 9.000 10/15/2015 0] 09/28/2005........ | CS FIRST ..oooiviririrrriserissessisseesssessssesessssssssssssssssssssssssssssssssssssssssssssssssssns | sessssnsessnsssssnssssssssnsssnssssnsssnsssnnss | e 220,000 [ v 228,000 |
641423 BH 0| NEVADA POWER CO PRIV PLAC .... ..| 04/01/2005........| STANDISH, AYER & WOOD 2,698
641423 BK 3| NEVADA POWER CO 5.875 01/15/2015  .ovooeveereincnescnissesssesnsssssineens | vevveneesinns 04/01/2005........| STANDISH, AYER & WOOD 4,076
651290 AF 5| NEWFIELD EXPL CO 8.375 08/15/2012 ...| 04/01/2005........| STANDISH, AYER & WOOD 1,231
651290 AH 1| NEWFIELD EXPL CO 6.625 09/01/2014  .oooorveoeeeeereee e ...| 04/01/2005........ STANDISH, AYER & WOOD.... 663
65332V BH 5| NEXTEL COMMUNICATIONS INC 6.875 10/31/2013 ...| 04/01/2005........ STANDISH, AYER & WOOD 7,786
65504R AA 2| NOBLE GROUP LTD 6.625 03/17/2015 .| 07/14/2005... 18,522
65542N AJ 6| NORAMPAC INC 6.750 06/01/2013 .| 10/17/2005........ 3,062
65556T AB 3| NORCRAFT COS/FINANCE 9.000 11/01/2011... ...| 04/01/2005........ STANDISH, AYER & WOOD 1,313
667748 AH 0| NORTHWEST PIPELINE CORP 6.625 12/01/2007. ...| 04/01/2005........ STANDISH, AYER & WOOD.... 4,085
668074 AM 9| NORTHWESTERN CORP 5.875 11/01/2014  ................ ...| 04/01/2005........| STANDISH, AYER & WOOD 1,346
69073T AH 6| OWENS-BROCKWAY GLASS CON 7.750 05/15/2011 .| 04/01/2005........| STANDISH, AYER & WOOD 3,074
690768 BD 7| OWENS ILL INC 7.500 05/15/2010 .| 04/01/2005........| STANDISH, AYER & WOOD 5,525
690768 BF 2| OWENS ILL INC 7.800 05/15/2018 .| 04/01/2005........| STANDISH, AYER & WOOD.... 6,925
693522 AA 2|PQCORP 7.50002/15/2013 ... .| 04/01/2005........| VARIOUS.........cccccornrenns 208
697933 AS 8| PANAMSAT CORP PRIV PLAC .. 04/01/2005........ STANDISH, AYER & WOOD 575
704549 AC 8|PEABODY ENERGY CORP 6.880 03/15/2013............uu..... ...| 04/21/2005........ VARIOUS........oooiriiiiirressssisssssss s ssss s ssss s ssssens 4,203
707569 AH 2| PENN NATL GAMING INC 6.875 12/01/2011 ...104/20/2005........ | LEHMAN Bi.......ooevoeceooeeeeceecveeeseesessseee s 7,975
707569 AL 3| PENN NATL GAMING INC 6.750 03/01/2015 ...| 04/01/2005........| VARIOUS............ccoouveenn. 186
723456 AA  7|PINNACLE ENTMT INC 8.750 10/01/2013 ...| 04/01/2005........ STANDISH, AYER & WOOD.........covereirreerrissrsssrssssssssssssssssssssssssssssssssss | cvmmssssnssssnsssssssssnssssssssnssssssssnnssses | sesenmssssnnssssssssnsssssssssees 119,028 | i 118,000 [
724479 AG 5|PITNEY BOWES INC 5.000 03/15/2015 ... ..|03/17/2005........ CITIGROUP........cooriiriereiiseeeinseessssisssssssssssssssssssssssssssssssssssnsssssssssessssnnees | semmsssssnnssssnssssnnesssnsssssnsssssnssssnsssnnssses | nmmesssmnssssennssnsssssensssnssssnnesssnees 992,200 | evvivnrveenneeennnneesnnessnnssesssesssneness 1,000,000 [ v
727610 AD 9| PLASTIPAK HLDGS INC 8.500 12/15/2015  ......cvvrivrerrerriscrissnenienresssensneenens | veerinenenns 12/08/2005........ VARIOUS......coomirviirimeeeissssssssess st ssssss st ssss s ssssnes 131
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730448 AP 2| POGO PRODUCING 8.250 04/15/20711......cmeverrrrersressnsesssssssssssssssssssssssnsssss | nsesssnnnsenns 04/01/2005........ STANDISH, AYER & WOOD........cooevorverneieiessnnsisssssssssesssssssnes 1,331
730448 AR 8| POGO PRODUCING CO PRIVPLAC .......... ..|03/23/2005........ GOLDMAN (1).cttrrvvrrierneesenssnssesssessssssssssssssssssssssssssssssssssssssssssssssssssnnssss | v | oo @99,808 | e D00,000 [
74047P AC 8|PREMCOR REFINING GROUP 9.500 02/01/2013.. 04/01/2005........| STANDISH, AYER & WOOD 2,058
742651 DB 5|PRIVATE EXPT FDG CORP 4.950 11/15/2015 | 11/15/2005........ | CITIGROUP.........ovivirrriereiseeiseriesssesissssssessissssssssssssssssssssssssesssssessnns. | oneesnnssnssnsssssssesssssnsssnsssenss | e 25999,340 3,000,000 | oo
74439H AD 0| PSYCHIATRIC SOLUTIONS INC 7.750 07/15/2015 11/04/2005........ SALOMON BROS........ocooeeeveeeeveeeeeeeseerseseesiseessesees s 2913
74819R AB 2| QUEBECOR MEDIA INC 11.13 07/15/2011 ...| 04/01/2005........ STANDISH, AYER & WOOD.... 2,349
749121 BT 5| QWEST COMMUNICATIONS INTL 7.750 08/15/2006 .| 04/01/2005........| STANDISH, AYER & WOOD.... 1,062
749121 BU 2| QWEST COMMUNICATIONS INTL 7.500 02/15/2014.. .| 06/20/2005........| MERRILL 219
74913G AE 5| QWEST CORPORATION PRIV PLAC ...| 09/07/2005... 3,346
749564 AC 4|RHDONNELLEY FIN CORP 10.88 12/15/2012 ...| 04/01/2005... 6,884
75040P AF 5| RADIO ONE INC 8.875 07/01/2011 ...| 04/29/2005........ . 16,109
75040P AJ 7|RADIO ONE INC 6.375 02/15/2013 ...| 04/14/2005........ FIRST TENNESSEE.........cotieeireiteeiinecesemeesseessssseessssssssesessssssssssssssssssssssssnes 3,055
75952B AF 2| RELIANT RES INC 9.250 07/15/2010 . ...| 04/01/2005........ STANDISH, AYER & WOOD........coooveierreireiessnssessssssssessssssnes 1,074
76113B AE 9| RESIDENTIAL CAP CORP 6.875 06/30/2015 ........ccccoe.... ...| 06/21/2005........| BANKAMERICA ettt snnnnas | nneesnsns st ssssssnnssnns | sensssennssnsssensssnnssssnnssenssnnn 298y 19D [ e 300,000 | it
76113B AF 6| RESIDENTIAL CAPITAL CORP PRIV PLAC ....ccooooirrvereereeeeessse s 20| 06/21/2005........ | BEAR ...t ssssssssssssssssssessssssssssssnsssssessnnssss. | sesssssnsssnsssssnnsssnsssssnsssansssnsssnnsssnnss | svsnmnsssnnnssnnssssannssnssssnsssnnss 1y 100,980 [ vovvvisnnriinsnisnrsnnsnsisnesennnsn 1,170,000 | oo
76113B AK 5|RESIDENTIAL CAP CORP 6.125 11/21/2008 ...........co..... .| 111712005........ VARIOUS......coomirriirireeeisseis s ssss s sss st sess s ssssess s ssssnes 85
767754 AY O|RITE AID CORP 12.50 09/15/2006 ...| 04/01/2005........ STANDISH, AYER & WOOD.... 2,111
767754 BD 5|RITE AID CORP 9.500 02/15/2011 ...| 04/01/2005........| STANDISH, AYER & WOOD 1,093
767754 BF O|RITE AID CORP 8.13005/01/2010 ...| 04/01/2005........| STANDISH, AYER & WOOD 6,940
77531Q AH 1| ROGERS WIRELESS INC 5.525 12/15/2010 .| 04/01/2005........| STANDISH, AYER & WOOD.... 304
77531Q AK 4| ROGERS WIRELESS INC 7.250 12/15/2012 .| 05/04/2005........| BANKAMERICA . 26,417
77531Q AP 3| ROGERS WIRELESS INC 8.000 12/15/2012 ... .| 04/01/2005........| STANDISH, AYER & WOOD.... 2,554
780153 AL 6|ROYAL CARIBBEAN CRUISES 8.750 02/02/2011.. ..| 04/01/2005........ STANDISH, AYER & WOOD.... 4,374
780153 AN 2| ROYAL CARIBBEAN CRUISES L 8.000 05/15/2010.... 04/01/2005........ STANDISH, AYER & WOOD.... 3,022
781904 AH 0|RURAL CELLULAR CORP 9.87502/01/2010 .| 08/23/2005........ | CS FIRST....cooovorrverririrriirane 1,509
781904 AM 9| RURAL CELLULAR CORP PRIV PLAC ...| 04/01/2005........| STANDISH, AYER & WOOD 202
782352 AC 2| RUSSELL CORP  9.250 05/01/2010......cccccovrrvrrrrnens ..| 04/01/2005........ STANDISH, AYER & WOOD.... 4,818
78387G AP 8| SBC COMMUNICATIONS INC 5.100 09/15/2014 01/18/2005........ CITIGROUP.........osmrrerrreernnreinnns 22,100
79409P AD 7|SALEM COMMUNICATIONS -CL A 7.750 12/15/2010. .| 04/01/2005........| STANDISH, AYER & WOOD 5,933
810186 AG 1|SCOTTS COMPANY 6.630 11/15/2013, .| 04/01/2005........ STANDISH, AYER & WOOD.... 1,377
817082 AD 2| SENECA GAMING COR 7.250 05/01/2012 .| 05/18/2005 MERRILL
817565 BD 5|SERVICE CORP INTL 7.000 06/15/2017 ... .| 06/10/2005........ MERRILL
827048 AK 5| SILGAN HOLDINGS INC  6.750 11/15/2003... .| 04/01/2005........| STANDISH, AYER & WOOD.... 1,913
828807 BF 3| SIMON PPTY GROUP LP 5.625 08/15/2014 ... 01/19/2005........ LEHMAN B 25,469
829226 AU 3| SINCLAIR BROADCAST GROUP CL A 4.880 07/15/2018.........ccnvveermmreemsneernnnees | vevvereerenns 04/01/2005........ STANDISH, AYER & WOOD.... 566
832248 AH 1| SMITHFIELD FOODS INC 7.750 05/15/2013 ...| 04/01/2005........| STANDISH, AYER & WOOD.... 3,074
834260 AB 7|SOLO CUP COMPANY PRIV PLAC ...| 04/01/2005... 2,448
843452 AY 9| SOUTHERN NATURAL GAS CO 5.300 02/01/2007 ...| 04/22/2005........ . . 3,630
843452 BB 8| SOUTHERN NAT GAS CO 8.87503/15/2010  ......covvvvvrneee ...| 04/01/2005........| STANDISH, A WOOD.... 138
847788 AK 2| SPEEDWAY MOTORSPORTS INC 6.750 06/01/2013 ...| 04/01/2005........| STANDISH, AYER & WOOD.... 9,225
852060 AS 1| SPRINT CAPITAL CORP 8.380 03/15/2012............... ...| 01/19/2005........ WARBURG 52,518
857555 AL 0| STATER BROS HLDG PRIV PLAC ..| 04/01/2005........ STANDISH, AYER & WOOD 415
857555 AM 8| STATER BROS HLDGS INC 8.125 06/15/2012 ......ovvvorvevrreerresieernneessseessanessns | eevversenenns 04/01/2005........| VARIOUS..........ccoosrvvrneee 9,687
857689 AV 5| STATION CASINOS 6.000 04/01/2012 ...| 04/01/2005........| STANDISH, AYER & WOOD.......c.conmrvererirmirrierismensssessinesssssssssessssssssssssssnees | sessssesssnsssssnssssssssssssssssssssssssssnnss | a2 18,388 [ vovrrerneessnnrssensessmnsssssesssenssnnennn 219,000 | eoviiiviiiveinsiessesnsesneeeens
858119 AB 6| STEEL DYNAMICS INC 9.500 03/15/2009  ........... ...| 04/01/2005........ STANDISH, AYER & WOOD.... 908
858577 AE 9| STENA AB 9.630 12/01/2012.. ...| 04/01/2005........ STANDISH, AYER & WOOD.... 1,444
858577 AH 2| STENA AB 7.500 11/01/2013... ...| 04/01/2005........| STANDISH, AYER & WOOD 1,406
861589 AZ 2| STONE CONTAINER CORP 8.380 07/01/2012 .| 04/01/2005........| STANDISH, AYER & WOOD.... 4,606
86624Z AA 5| SUMMIT REAL ESTATE INVT T 5.200 03/01/2012...... .| 12/01/2005........ | SCOTIA C..covvvvverrrens
867363 AG 8| SUNGARD DATA SYSTEMSINC PRIV PLAC .| 07/27/2005........| DEUTSCHE BANK
872375 AK 6| TECO ENERGY INC 7.500 06/15/2010 ... .| 04/01/2005........| STANDISH, AYER & WOOD.... 994
872375 AP 5| TECO ENERGY INC 6.750 05/01/2015 05/23/2005........ WARBURG . ....cooooeeeeeeeeeeeeeeeeeeeeeeeeseseeeeeeesssesseseeeessesessssseessssesssssssseesessssesee | coneeeemssseieseesesssseessesesseseessnssssesiessnsesns | eosreceseeseessneesseseessseesseseenensesensee 100,000 | oo seeeceseseeesenecesseeeessneerse 100,000 | oo
873168 AJ 7|TXU CORP 4.800 11/15/2009 04/01/2005........ STANDISH, AYER & WOOD.... 2,750
873168 AL 2| TXU CORP 5.550 11/15/2014 .| 04/01/2005........| STANDISH, AYER & WOOD 6,552
87971K AE 7| TEMBEC INDUSTRIES INC 7.750 03/15/2012 .| 04/01/2005........| STANDISH, AYER & WOOD.... 551
879868 AL 1| TEMPLE INLAND INC 6.625 01/15/2018 12/02/2005........ SALOMON BROS........cooorvieciiiessissssisssssss s 804
88033G BB 5| TENET HEALTHCARE CORP 9.250 02/01/2015 ......ovvveeeerreeernneeeeeeesssneisenees [ veereinneenns 04/01/2005........ VARIOUS........ccooovvmmnens 3,480
880451 AW 9| TENNESSEE GAS PIPELINE 8.380 06/15/2032 ...| 04/01/2005........| STANDISH, AYER & WOOD 2,836
880779 AS 2| TEREX CORP NEW 7.37501/15/2014 .110/18/2005........ MERRILL 5,667
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882444 AA 0| TEXAS GENCO LLC/ TEX GEN 6.875 12/15/2014........oovovmrverriereneiseniissneins | oeveerneesiinns 04/01/2005........ STANDISH, AYER & WOOD........cooovorrermrisressssesssssssssssssssssnsssens 2,759
882491 AJ 2| TEXASINDS INC 7.250 07/15/2013 06/29/2005........ WARBURG........coommrrireriiesisnssssesssssssssssssssssssssssssssssssssssssssssnsssssssssssssss. | consessnssssnsssssssssssssssssnssssssnssss | s 90,000 [ 90,0000 |
893570 BR 1| TRANSCONTINENTAL GAS PIPE 7.000 08/15/2011 .| 04/01/2005........| STANDISH, AYER & WOOD 1,342
893570 BT 7| TRANSCONTINENTAL GAS PIPE 8.875 07/15/201 .| 04/01/2005........| STANDISH, AYER & WOOD.... 4,028
893647 AG 2| TRANSDIGM INC 8.375 07/15/2011 04/14/2005........ FIRST TENNESSEE.. 6,560
896522 AE 9| TRINITY INDUSTRIES LE PRIVPLAC ........ 04/01/2005........ STANDISH, AYER & WOOD.... 1,141
897853 AH 0| TRUE TEMPER SPORTSINC PRIV PLAC .. .| 04/01/2005........| STANDISH, AYER & WOOD 242
900419 AA 0| TURNING STONE CASION ENT 9.130 12/15/2010 .| 04/01/2005........| STANDISH, AYER & WOOD 4,433
90338R AF 1] US UNWIRED INC 7.260 06/15/2010 .| 04/01/2005........| STANDISH, AYER & WOOD 463
90348A AG 4| UBIQUITEL OPER CO 9.875 03/01/2011 .| 04/01/2005........| STANDISH, AYER & WOOD 1,358
912909 AA 6| UNITED STATES STEEL CORP 9.750 05/15/2010.. .| 04/01/2005........| STANDISH, AYER & WOOD.... 2,763
92839U AB 3| VISTEON CORP 8.250 08/01/2010 04/01/2005........ 2,962
92976B BL 5|WACHOVIA CMBS 2005-C22 5.125 12/01/2044 12/15/2005........ 7,972
94980V AA 6| WELLS FARGO BK NATL ASSN 4.750 02/09/2011. .| 02/22/2005... 5,938
960413 AC 6| WESTLAKE CHEM CORP 8.750 07/15/2011 .| 04/21/2005........ 5,530
966387 AC 6| WHITING PETE CORP NEW 7.250 05/01/2013 ......vvvvervreercrrrrnnnns 04/1412005........ |MERRILL.....ccoooiveeiirerrisserineereseesssesssssssssesssssssssssssssssssssssssssssssssssssesssnnens. | svnmsssssnsessnssssssssssnsssssssssnsssssnsssnnesses | ssesssnnssssssnsssnssssssnssssnnsssnness 15, 182,084 | ivviiivivinneennnsrensernsnsnsnsensnenns 1,200,000 [ oo
969457 BD 1| WILLIAMS COS INC 7.750 06/15/2031 04/01/2005........ STANDISH, AYER & WOOD.... 1,711
969457 BG 4| WILLIAMS COS INC 7.880 09/01/2021..... .| 04/01/2005........| STANDISH, AYER & WOOD.... 2,067
96949V AJ 2| WILLIAMS SCOTSMAN INC 8.500 10/01/2015 .| 09/20/2005........ | DEUTSCHE BANK
97314X AA 2| WIND ACQUISITION FIN SA 10.750 12/01/2015.. .| 11/22/2005........| DEUTSCHE BANK
98389B AA 8| XCEL ENERGY INC 7.500 11/21/2007................. .| 04/01/2005........| STANDISH, AYER & WOOD 677
00433) AA 3| ACCESS RDS EDMONTON LTD 5.669 09/30/2037. C .| 04/28/2005........| RBC DOMINION 3,481
060505 BX 1|BANK OF AMERICA CORPORATI 3.740 09/21/2010.. ..|C.... 09/13/2005........ RBC DOMINION.......ccoorirmrmirmerinmenssnsesssnssssssssnessssssssssssssssssssssssssnssssssssssnees | sessssnnessnnssssssnsssnsssssssssnssssnsssnnsssnnes | aveonmnsssnnssssssssssssssssssens 209,020 [ oo, 260,000 [ oo
09972B AB 6|BOREALIS INFRASTRUCTURE T 6.270 05/03/2011... .|C.... 03/09/2005. RBC .ottt 84,680
13321L AF 5| CAMECO CORP 4.700 09/16/2015 ..|C .1 09/30/2005........ RBC DOMINION 1,835
135110 AA 2| CANADA LIFE CAP TR 6.679 06/30/2012 ..|C .| 08/24/2005........| RBC 82,344
135213 AA 4| CANADA SAFEWAY LTD 4.450 11/14/2008 C... 11/04/2005........ TD WATER ...ttt ssssssssssssssnees. | srsssssssessssssnssnnsssnssesssssssessssssnsn | e 38 TA00 | vrveinivennneennieinenninen 3,880,000 | oo
23383Z BN 0| DAIMLER-CHRYSLER CDA FIN 4.350 04/14/2008...........cccnmreeermmeerneeesaneeenneees C.. 04/08/2005........ RBC DOMINION
25690Z AC 8|DOFASCO INC 4.960 06/15/2017. ..|C .| 06/10/2005 RBC
37184W AL 3| GENESIS TRUST LINE OF CREDITE AGENCY 4.000 03/15/2010.. ..|C . 03/09/2005........ T D SECURITES
380881 AU 6|GOLDEN CR CARD TR 4.047 06/15/2010 .. C .| 04/13/2005........| RBC DOMINION
39138C AD 8| GREAT WEST LIFECO INC 6.670 03/21/2033 ... C .| 04/26/2005........| VARIOUS.........ccoccorns . 35,634
39191Z AB 5| GREATER TORONTO ARPTS AUT 6.700 07/19/2007 C [ 09/20/2005........ | RBC...oovoeeeiecreeceiessessseee s esssssnsnes 23,685
44810Z AP 5|HYDRO ONE MED TERM NTS CD 5.360 05/20/2036 .|C... 05/16/2005........ SCOTIA Cooesessiises st ssssssssssssssssssnnsss | svmmnsssssnsssnnsssssssssnsssssnsssssnsssssnsssnnssns | snsssnmnssssenssssssssensssnsssnessns 35399410 | evviinnvvrsnnsinssnisnsssssssssnesenensn 3,400,000 [ v
639832 AA 2| NEDER WATERSCHAPSBANK 5.200 03/31/2025 C... 06/15/2005........ RBC ..ttt 29,830
65409P AR 5|NIF-T 3.542 03/17/2008 C . 03/03/2005........ | SCOTIA Ccooorreeeeeteeeeeeesseeesseeessseessesssssnssssssssssensssssssssenssssssssssssssnssssns | conneesmmessssnnesssssesnessnssssnssssssssssnnsssans | soessssenesssmnssssenessnnssssanesssnensesnssi25890,000 [ eovrrrenrreernnmeenmnmeennnmrennneennnerernn 2,890,000 | covoonieereriiieneesseeeieeeeseeeiees
66977W AF 6| NOVA CHEMICALS 6.375 03/01/2014 C .| 11/03/2005........ VARIOUS......oomrviiririesisssis st ssss s 5,718
683244 AB 3| ONTARIO SCH BRDS FING COR 6.300 09/22/2010.... C .1 02/07/2005 RBC 85,179
74925Y AC 6|RBC CAP TR 4.870 12/29/2049 [ .| 10/20/2005........ RBC ..ottt sisssss st ssssssssssssssssssssssssssssssssssssssssssessssees | sesssnsessnesssnesesssnsssssssssssns | e 800,000 [ $,300,000 |
781903 AG 4|RUSSEL METALS INC 6.370 03/01/2014.. C .| 04/15/2005........| VARIOUS.........cccccormrnees 4,664
80802T DH 8|SCHOONER TRUST SER 2005-4 CL A-1 3.972 09/12/2020.........c.cosvvvermrrrrrnnees C.... 09/21/2005........ RBC DOMINION.........commrririerenrinsiernenens 14,999
891160 FS 7| TORONTO DOMINION BK ONT 4.540 09/05/2013 C... 09/16/2005........ RBC ..ottt 5,373
98424Z AD 6] YPG HLDGS INC MTNS CDS- 5.250 02/15/2016.... C SCOTIA Cc st | eensesnssssssssss s ssssssnnsassssssnsssns | oosssssssssssssssssnsssssssssssssenss s dy099,008 | ovanninissiesnsinssssesssssssssessneee sy 19,000 | oo
4599999. Total - Bonds - Industrial and Miscellaneous.. ,356, 1,557,112
6099997. Total - Bonds - Part 3. 945799,379 | .o 911,582,987 6,987,116
6099998. Total - Bonds - Summary Item from Part 5. .335,885,360 1,685,793
6099999. Total - Bonds........coooceennnnennee 1,281,684,739 8,672,909
Preferred Stocks - Banks, Trust and Insurance Companies
313586 79 4] FEDERAL NATL MTG ASSN ....2,000.000 .100,000
6299999 Total - Preferred Stocks - Banks, Trust and Insurance Companies. .100,000
6599997. Total - Preferred SOcks - Part 3.
6599999. Total - Preferred Stocks
Common Stocks - Banks, Trust and Insurance Companies
064057 10 2|BANKNEWYORKINC s 11/11/2005........ VARIOUS 390,000.000 XXX
313586 10 9|FEDERAL NATL MTG ASSN .| 11/01/2005........| VARIOUS. ..75,500.000 XXX
46625H 10 0]JP MORGAN CHASE & CO 11/11/2005........ VARIOUS 255,000.000 XXX
929903 10 2|WACHOVIA CORP 11/03/2005........ VARIOUS ..40,000.000 XXX
949746 10 1| WELLS FARGO & CO NEW 12/06/2005........ VARIOUS ..93,000.000 XXX
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6799999, Total - Common Stocks - Banks, Trust @nd INSUIANCE COMDANMIES. ... ..uuiuurreirsiisssrssssssissesssssessesssesessasssesessssssess _t1essessssssesseessessessaesseet et oe s et oAt o881 E e84t 58 Ee L £ LS4 eE 1o EE bt et 4 8o E oAb Attt st et b bbbt ...33,987,799 e XXX | e e
Common Stocks - Industrial and Miscellaneous
001963 10 7JASN.INC ettt ...| 10/28/2005........ ..11,200.000 XXX
002444 10 7|AVX CORP NEW .| 12/05/2005........ ....5,400.000 . XXX et
002824 10 0|ABBOTT LABS ...| 07/29/2005........ ..40,000.000 e XXX e [ e
004930 20 2[ACTIVISIONINC oot ...| 12114/2005........ 138,233.000 e XXX i [ s
00724F 10 1|ADOBE SYS INC ...| 12/07/2005... ..98,688.000 . XXX
00817Y 10 8|AETNAINC ...| 07/13/2005... .40,000.000 XXX
011659 10 9|ALASKA AIR GROUP INC .| 11/30/2005... ....3,200.000 . XXX
013817 10 1|ALCOA, INC .| 01/04/2005... ..30,000.000 XXX
017361 10 6|ALLEGHENY ENERGY INC .| 07/27/2005........ ....8,600.000 . XXX
018581 10 8|ALLIANCE DATA SYSTEMS COR ...| 10/19/2005........ ....5,600.000 XXX
019589 30 8|ALLIED WASTE INDS INC ...| 10/26/2005........ 742,600.000 XXX
021441 10 O|ALTERA CORP. ...| 07/26/2005... ..45,000.000 . XXX
02649V 10 4| AMERICAN HEALTHWAYS MGMNT RO ...| 10/19/2005........ .12,550.000 XXX
026874 10 7|AMERICAN INTERNTIONAL GROUP . ...| 12/06/2005........ 535,000.000 . XXX
032346 10 8| AMYLIN PHARMACEUTICALS INC ...| 09/06/2005........ 149,700.000 XXX
032654 10 5|ANALOG DEVICES ...| 10/11/2005... 142,000.000 XXX
034425 10 8| ANDREW CORP ...| 11/07/2005... ....6,000.000 XXX
037833 10 O|APPLE COMPUTER s ...| 10/12/2005... 138,000.000 XXX
038222 10 5|APPLIED MATERIALS [T . ...| 09/01/2005... ..60,000.000 . XXX
042735 10 O|ARROW ELECTRS INC ...| 08/30/2005........ ....5,000.000 XXX
043136 10 0| ARTHROCARE CORP ...| 08/15/2005........ ..20,400.000 . XXX
046224 10 1|ASTECINDSINC .. ...| 11/04/2005........ ..10,850.000 XXX
05367P 10 0|AVID TECHNOLOGY,INC. ...| 10/28/2005... ....3,500.000 XXX
053893 10 3|AVOCENT CORP ...| 10/19/2005... ..16,200.000 XXX
057224 10 7|BAKER HUGHES, INC. ST ...| 10/06/2005........ 112,000.000 XXX
060505 10 4|BANKAMERICA CORP NEW ...| 12/06/2005........ ..90,000.000 . XXX
099724 10 6|BORGWARNER INC . ...| 10/24/2005... ..19,600.000 XXX
109641 10 0|BRINKER INTERNATIONAL INC ...| 10/25/2005... ..20,000.000 . XXX
111320 10 7|BROADCOM CORP ...| 10/28/2005... ..80,100.000 XXX
122014 10 3|BURLINGTON RESOURCES INC ...| 01/07/2005... ..20,000.000 XXX
12497T 10 1|CBRICHARD ELLIS GROUP IN ...| 03/09/2005........ ..57,700.000 XXX
12612W 10 4|CNFINC ... ...| 07/05/2005........ ....4,800.000 XXX
12618T 10 5|CRAINTLINC st sssssnsssins | seeeessnessnnns 06/23/2005........ ..27,000.000 . XXX
126650 10 0]CVS CORP ...| 10/31/2005... ..80,000.000 XXX
127387 10 8| CADENCE DESIGN SYSTEMS INC ...| 08/19/2005... 180,000.000 . XXX
14149Y 10 8| CARDINAL HEALTH INC .| 10/26/2005... ..85,000.000 XXX
15133V 20 8| CENTENNIAL COMMUNCTNS CORP . ...| 10/13/2005... ....5,200.000 . XXX
154760 10 2|CENTRAL PAC FINL CORP ...| 01/25/2005........ ....1,900.000 . XXX
159423 10 2|CHAPARRALSTLCODEL ... ...| 08/01/2005........ ....1,700.000 XXX
162456 10 7|CHATTEM INC ...| 04/29/2005........ ..29,600.000 . XXX
166764 10 0|CHEVRONTEXACO CORP ... | 06/02/2005... 110,000.000 XXX
17275R 10 2| CISCO SYSTEMS INC . ...| 08/25/2005........ ..90,000.000 . XXX
172908 10 5| CINTAS CORP ST ...|12/21/2005........ 117,700.000 XXX
172967 10 1|CITIGROUPINC e ...| 12/06/2005........ 114,600.000 . XXX
189054 10 9|CLOROXCODEL .. ...| 09/27/2005........ ....2,500.000 XXX
192446 10 2| COGNIZANT TECHNOLOGY.......c.commvvemmrrerrnrerrennens ...| 09/30/2005........| MONTGOMERY SEC.........commrimmrremmrriinneessnesiinmeessssssssnnes ..32,300.000 XXX
194162 10 3|COLGATE PALMOLIVE CO ...| 07/27/2005........| LYNCH JONES. ..50,000.000 . XXX
216640 10 2|COOPER CAMERON CORP ...|02/22/2005... ..35,000.000 XXX
22160N 10 9| COSTAR GROUP INC. ...| 03/16/2005........ ..32,550.000 . XXX
22943F 10 O] CTRIP COM INTLLTD ...]01/10/2005........ | INSTINET CROSS........cimreermreernreemeneessseessseesssssessseneesnns ....9,600.000 XXX
232806 10 9| CYPRESS SEMICONDUCTOR CORP  .oooieeecieneiesesssissssssssssens | eevvisneiins 05/31/2005........ ..61,200.000 XXX
24702R 10 1|DELLINC ...| 08/30/2005........ . . 155,000.000 XXX
253868 10 3|DIGITAL REALTY TRUST INC . . |12/14/2005........ | SANFORD..........ccocmmrrieeerneeieeeessseeseessseessssessseseons ....3,400.000 XXX IS
268648 10 2|EMC CORP/MASS s ...| 09/20/2005........ VARIOUS......ooiveeirriiiiiesiiiisssssesisssssiss s ssesessssssenes 530,000.000 e XXX e [ s
26874Q 10 O[ENSCOINTLINC s ...| 06/20/2005........ SANFORD.......covoriereeie st sssessessianes ....2,500.000 e XXX e [ e
278058 10 2|EATONCORP s ...101/21/2005........ VARIOUS......coomirviirimeeeissssssssess st ssssss st ssss s ssssnes ..25,000.000 e XXX e | s
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278865 10 O|ECOLABINC s ...| 08/24/2005........ VARIOUS........ooorriiiiireesissssssssssssssss s ssss s ssss s ssss s ssssnes ..90,000.000 e XXX i [ s
285661 10 4|ELECTRONICDATASYSNEW e ...| 04/20/2005........ SANFORD.......crvirmeriieeiensissesssss s ssssssssss st ssssssssssssssssssssssns. | oonsessssssssssss s 5,600.000 e XXX e [ e
291011 10 4|EMERSONELECCO e 1| 08/30/2005........ | VARIOUS.........oeerrrriceerereiseeisssesssssssssssssssssss e ssssssssesssssessssnsees 105,000.000 XXX
292659 10 9|ENERGY CONVERSION DEVICES ..109/29/2005........ | LEHMAN B.......ovvviiriieriirriseeisiessessisssssssssssesssssssenns ..21,200.000 . XXX
296315 10 4|ESCO TECHNOLOGIES INC 11/02/2005........ | VARIOUS........cooiriiieireeeisceetnneeisssesssseessssessssessssesss e ssssesssssssssees ..17,500.000 XXX
298736 10 9| EURONET WORLDWIDE INC .| 10/20/2005........ ....9,400.000 XXX
30231G 10 2|EXXONMOBIL CORPORATION  eeeinneesssesssnssssenssns [ eveeessenenns 11/29/2005... 154,500.000 . XXX
302445 10 1|FLIRSYSINC .| 12/30/2004........| INSTINET CROSS........ommriermrriinriiieneisneesinesissssssseneionns ....1,950.000 XXX
31428X 10 6|FEDEX CORP ...| 10/06/2005... 110,000.000 . XXX
31430F 10 1|FELCOR LODGING TRUST INC | 11/09/2005........ | SANFORD..........coommrreeierneeeeeesneeeseeeessseesseeesssnesenns ....9,700.000 XXX
361448 10 3|GATXCORP s 1| 06/07/2005........ | SANFORD..........covurmerirmrrierismeissssssssssss s ess st ssssssessssssssessesns | sesssessssssss s ssssesss s enssnns 6,100.000 . XXX
36466R 10 1|GAMESTOPCORP e ...| 07/18/2005........ SEDOTI & CO..oooiverreereeereeeseeesssseeessseesssssesssessssssssssssssssesssessssssnees ..26,000.000 XXX
36866T 10 3|GEN-PROBEINCNEW s ...| 10/24/2005........ MERRILL. ..ot snsees ..38,500.000 XXX
369604 10 3|GENERALELECCO s | 1171812005........ | VARIOUS.......oooeereiceireeeieessseesssssss st ssss s sssssesssssnes 610,300.000 . XXX
372302 10 9| GENLYTE GROUP INC .| 12/06/2005........| SANFORD..........cccommrririereneisiesnssesssssssessssssssnessons ....1,400.000 . XXX
38141G 10 4| GOLDMAN SACHS GROUP INC | 12/15/2005........ | VARIOUS.......oooeeierieriseeeiseessssessssssssssessssssss st ssss s ssssssssssnes 215,000.000 . XXX
382388 10 6|GOODRICH CORP ...| 04/22/2005........ ....7,600.000 XXX
38821G 10 1| GRANT PRIDECO INC ..| 05/20/2005... 271,000.000 XXX
402040 10 9| GUITAR CENTERINC SOOI ISR 05/19/2005........ | INVEST ...oooriireermeeeseeesseesseeessssessseesssnesssssssnnes ..17,400.000 XXX
404132 10 2|HCC INSURANCE HOLDINGS INC ...| 12/13/2005... ..39,300.000 XXX
412822 10 8|HARLEYDAVIDSONINC e ...| 10/12/2005... ..55,000.000 . XXX
42210P 10 2|HEADWATERS INC ...| 11/07/2005........ ..26,100.000 XXX
422211 10 2|HEALTHEXTRASINC e ...| 04/15/2005........ ..59,000.000 . XXX
428291 10 8|HEXCELCORPNEW e ...| 08/03/2005........ GOLDMAN (1).ectreeereeisseeeseesssseseessesssssessssssssssssssssssssssssesssssssses ....1,700.000 XXX
443792 10 6|HUDSON HIGHLAND GROUP INC e ————————— o | 11730/2005........  LIQUIDNET ........ooeiiicierseiseies st ssassnes ..32,200.000 XXX
457650 10 3| INSIGHT ENTERPRISES INC . 112/12/2005........| SANFORD..........ccocmrrereeermeeeseeesseessssessssessssssesaneesnns ....3,700.000 XXX
458140 10 OINTELCORP s ssssesnssnns | oevssssnesiinns 09/21/2005........ | VARIOUS........coooriernrissiireessssissss s 265,100.000 XXX
459200 10 1|INTERNATIONAL BUSINESS MACHS s ...| 12/14/2005........ 123,000.000 . XXX
459902 10 2|INTERNATIONAL GAME TECHN .| 04/21/2005... 120,000.000 XXX
460690 10 O] INTERPUBLIC GROUP COS INC 09/02/2005........ ..26,700.000 . XXX
464287 23 4|ISHARES MSCI EMERGING MKT IN ...| 01/19/2005........| LYNCH JONES. ....5,000.000 XXX
464287 55 6|ISHARESTR .. ...| 12/01/2005........| BNY BROKERAGE ..85,000.000 XXX
465741 10 6|ITRONINC . <] 10/19/2005........ | LIQUIDNET ......oooueiirmeeeseeesseeesssesseeessssessseessssssssssesssssssssesssssssssesssssssssssees ..22,400.000 XXX
466367 10 9|JACKINTHEBOXINC ... ...| 12/07/2005........ SANFORD.......covrvirerisiessesisssss s sssssssssssnes ....5,600.000 XXX
478160 10 4[JOHNSON&JOHNSON e ...| 10/06/2005........ 385,000.000 . XXX
50730R 10 2|LAIDLAW INTL INC ...| 05/25/2005........ ....8,900.000 XXX
526057 10 4|LENNAR CORP ...| 10/10/2005........ 230,000.000 . XXX
53217R 20 7|LIFE TIME FITNESS INC ...| 11/30/2005. ....8,100.000 XXX
532457 10 8|LILLY (ELI)&CO 00| 08/12/2005........ | SANFORD..........ccoummerirmirriierismsisssesssssess s ess st ssss s ssssssessenns | sesssessssssss s esss s 2,100.000 . XXX
532716 10 7|THE LIMITED INC ..| 12/06/2005........ ....4,000.000 . XXX
548661 10 7[LOWES COSINC et enssssensss | nnessnseenns 05/13/2005........ ..30,000.000 XXX
55262L 10 O[MBNACORP s ...| 02/24/2005........ 255,000.000 . XXX
567908 10 8| MARINEMAX INC ...| 06/27/2005... ..32,400.000 XXX
571903 20 2|MARRIOTTINTLINCNEW s ...| 02/01/2005........ ..23,500.000 . XXX
573284 10 6|MARTIN MARIETTAMATERIALS e .| 12/16/2005........ ..27,000.000 XXX
574599 10 B6|MASCOCORP s ssssnnsssssssnnnss | oo 10/18/2005........ 230,000.000 . XXX
580135 10 1|MCDONALD'S CORP ...| 07/15/2005... 210,900.000 XXX
58405U 10 2|MEDCOHEALTHSOLUTIONS INC oo ...| 11/02/2005... 139,300.000 XXX
585055 10 6|MEDTRONIC INC . ...| 10/06/2005... 117,040.000 . XXX
58552D 87 9|STANDISHMELLONH/Y BOND FUND .o ...| 12/30/2004... .46,429.438 . XXX
589331 10 7|MERCK&COINC .. ...| 09/13/2005........ ....6,200.000 . XXX
589981 10 9|MERGE TECHNOLOGIESINC e seesneneens .| 12/08/2005........ ..27,400.000 XXX
590188 10 8| MERRILL LYNCH & CO. 09/15/2005........ ....2,000.000 XXX
594918 10 4|MICROSOFT .| 08/25/2005........ 315,000.000 XXX
611742 10 7|MONSTER WORLDWIDE INC 10/06/2005........ | VARIOUS. ..33,600.000 XXX
620076 10 9|MOTOROLA INC .| 10/12/2005........ 340,000.000 e XXX e [ s
62913F 20 1INITHLDGS INC s senssssnnsnes | crvinniesnnenes 12/31/2004........ | INSTINET CROSS........coommrrieeirnneesneestsnessssssessseesneenes ....5,000.000 e XXX e [ e
637071 10 1| NATIONAL-OILWELL INC . 105/10/2005........ | VARIOUS........oivirrrincriseseisnisssessssss st ssss e sssssss s ssessssnes ..32,000.000 e XXX e | s
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63935N 10 7|NAVIGANT CONSULTINGINC s ...| 02/09/2005........ WILLIAM ..ot ssssss s 212,000,000 [ cvvovvnverenriiireeeeisses e 275,892 e XXX i [ s
64126X 20 1|NEUSTARINC e ...| 12/06/2005........ VARIOUS ..32,400.000 ..1,024,637 e XXX e [ e
654106 10 3|NIKEINC-CLB ...| 12/21/2005........| VARIOUS. ..60,000.000 ,157,762 XXX
67066G 10 4|NVIDIA CORP ...| 06/17/2005........ . ..43,700.000 ,149,315 . XXX
676220 10 6|OFFICEDEPOTINC . . .| 09/26/2005........| SANFORD..........cocmmrreeiermeeeeeesneeesseeeessseesseesssnesenns ....4,700.000 XXX
681919 10 6|OMNICOMGROUPINC e 1o | 10725/2005........ | VARIOUS.......ooooreiieireeeisecisesesssss st sssees ..30,000.000 XXX
690768 40 3|OWENSILLINC . ...| 09/20/2005........| SANFORD ....6,900.000 . XXX
698813 10 2|PAPAJOHNSINTLINC s ...| 12/12/2005........| SANFORD ....1,400.000 XXX
704549 10 4|PEABODY ENERGY CORP . ...| 02/04/2005........| CITIGROUP ..15,900.000 . XXX
705324 10 1|PEDIATRIX MEDICAL GROUP INC JESTN ...104/29/2005........| JEFFERIES & CO......coooiverrreeeerneeeisesessseeesseeessesesssesessnsesens ....4,600.000 XXX
713448 10 8|PEPSICO INC MTN . 1] 09/29/2005........ | VARIOUS........ooooimrriirineniisnsisesssssssssssssss st ssssssssssnes 525,000.000 . XXX
713755 10 6|PERFORMANCE FOOD GROUPCO ... .| 09/28/2005........| SANFORD..........cocmmrririerneeeeeesnseeseeeesssseesssesessnessans ....7,200.000 XXX
714046 10 9|PERKINELMERINC e .| 07/20/2005........| SANFORD..........cocommrrimiernneisieinssissessne s ..11,400.000 XXX
717081 10 3|PFIZERINC sttt ...| 12/09/2005... 140,000.000 . XXX
719405 10 2|PHOTRONICS INC ...| 08/22/2005........ ..97,000.000 XXX
731572 10 3|POLORALPHLAUREN CORP  nenessniseessssssssssssssnnes [ oneeessenenns 10/20/2005........ ..41,800.000 . XXX
73172K 10 4|POLYCOMINC ...| 03/03/2005........ 230,000.000 XXX
T4005P 10 4|PRAXAIRINC ...| 08/23/2005........ 165,000.000 XXX
74022D 10 O|PRECISION DRILLING CORP  ....coireiireeeseeereeessseeesseses e sssssessssssssssessss ...| 12/16/2005........| SPROTT SECURITIES LTD.... ..17,000.000 XXX
742718 10 9|PROCTER & GAMBLE CO ...| 10/03/2005........| MERGER... 134,062.500 XXX
747525 10 3[QUALCOMMINC s | neeesenneens 10/14/2005........ | VARIOUS........oooiiviirireeriseissseessssssssesssssss s sssssss s sssssssssssssses 320,000.000 . XXX
74762E 10 2| QUANTA SERVICES INC . ...| 06/27/2005........| SANFORD ..24,000.000 XXX
74838J 10 1|QUIDEL CORP ...| 12/13/2005........ 126,000.000 . XXX
749941 10 O|RFMICRODEVICES INC e ...| 10/12/2005........ 1,130,000.000 XXX
755267 10 1|READER'S DIGEST ASSN ...| 12/05/2005... ....9,700.000 XXX
75689M 10 1| RED ROBIN GOURMET BURGERS ...| 08/12/2005........ ....1,900.000 XXX
758110 10 O[REEBOKINTLLTD cieeesssssssssssssssessssssssssnssssnns | neessnnsenns 01/19/2005........ ....2,400.000 XXX
761152 10 7|RESMEDINC e ...| 10/20/2005........ ..32,600.000 . XXX
776696 10 6[ROPERINDUSTRIES INC oottt ...| 10/28/2005... ..12,300.000 XXX
779382 10 O[ROWAN COMPANIESINC ... ...| 04/14/2005........ . ....7,200.000 . XXX
784635 10 4|SPXCORP ...]09/15/2005........| SANFORD..........ccocmmerireerneeesiessesessseessseessssesanessans ....4,800.000 XXX
78464R 10 5|SRAINTLINC .| 05/04/2005........ | JEFFERIES & CO....oovvvvvvrrreeiereesisssessssssssssssssssssssssssssssnees ....7,600.000 XXX
792860 10 8|ST PAUL TRAVELERS COS INC/T | 12/06/2005........ | VARIOUS........ooorrrimeeerereineeessneessseesssnesssssssssessssesssssssssssesssssssssnes 156,500.000 XXX
800907 10 7|SANMINA CORP . I . .| 11/01/2005........ | SANFORD.........cooomrrirriressississssesssssessssssssssnessons ..36,500.000 XXX
80874P 10 9| SCIENTIFIC GAMES CORP [T ...| 10/07/2005........ ..64,600.000 . XXX
825549 10 8|SHUFFLEMASTERINC e ...| 10/20/2005... ..28,200.000 XXX
826322 10 9|SIERRA HEALTH SVCS INC ...| 10/20/2005... . ..15,600.000 . XXX
827048 10 9| SILGAN HOLDINGS INC OSSO .| 01/24/2005........| SANFORD..........cocommrrereermneeneeeiseeeseeeessseeessessssnesenns ....2,300.000 XXX
83088M 10 2|SKYWORKS SOLUTIONSINC =~ e ...| 07/22/2005........| LYNCH JONES. 590,000.000 . XXX
834182 10 7|SOLECTRON CORP . ...| 03/09/2005........| LYNCH JONES 400,000.000 . XXX
844741 10 8|SOUTHWESTAIRLS CO e srsssessessssssesssssessssnees | seevesnnesinns 06/17/2005........ 137,400.000 XXX
845467 10 9|SOUTHWESTERNENERGYCO .o ...| 07/27/2005........ DAIN BOS.... ..20,600.000 . XXX
852061 10 O|SPRINTNEXTELCORP e ...| 09/22/2005........| VARIOUS. 419,000.000 XXX
855030 10 2|STAPLES INC ...| 04/20/2005........| VARIOUS. 120,000.000 . XXX
859152 10 0| STERIS CORP ...| 05/17/2005........ ..40,000.000 XXX
871508 10 7|SYMBOL TECHNOLOGIES INC ...| 06/24/2005........ 170,000.000 . XXX
871558 10 8|SYMYXTECHNOLOGIESINC ... ...| 10/21/2005... . ..10,700.000 XXX
87264S 10 6|TRWAUTOMOTIVEINC .. .| 08/12/2005........| SANFORD.........ooocmmrririermnriisiesnssesssessnssssssssssnsssnns ....8,700.000 XXX
87612E 10 6| TARGET CORP [ 01/2172005......... | SANFORD........coourrermriereeeseresssessmesssssesssssesssssssssesssesssssssss s ssssssssssssssnne | aeessssessssssssssessssssssssesssssnes 2,300.000 . XXX
878483 10 6| TECHNICAL OLYMPIC USA INC | 12/1312005........ | VARIOUS.......oooeeieeieereneeit sttt ssnees 107,500.000 . XXX
880779 10 3|TEREX CORP 21| 06/10/2005........ | SANFORD..........coommrrimmcirtneessmeisssessssssss s ess st ssssssss st sssssssessssssssessesns | sessesssssssssssssssnesssssssssssessnns 2,100.000 . XXX e
88164L 10 0| TESSERA TECHNOLOGIES INC . 1] 06/23/2005........ | VARIOUS........oreerereerceereresseesssneesssesssssesssssssssseesssssss s sssssnsssssees ..23,550.000 e XXX e [ et
88224Q 10 7|TEXAS CAPITAL BANCSHARES e ——————— ...| 05/20/2005........ ..50,900.000 e XXX |
882491 10 3|TEXASINDUSTRIESINC ... ...| 08/08/2005... ..20,600.000 XXX
882508 10 4|TEXAS INSTRSINC .| 12/08/2005........ 405,000.000 XXX IS
88579Y 10 1|3M COMPANY 10/18/2005........ . 150,000.000 11,065,028 e XXX e [ s
887317 10 5|TIMEWARNERINC . 1] 05/04/2005........ | VARIOUS.........oovoerreiieerereiseeitnessssses s sssssss et ssss e enss s ..90,000.000 ..1,540,046 e XXX e [ e
88889T 10 7|TODCO s 1] 10/05/2005........ | SANFORD..........cooumrrermerisersseesssesssssessssssssss st ssssssssssssssssssessssssssesssssss | sessssssssssssssssssnsssssssssssssessnns 2,100.000 .. T7,748 . XXX e
895919 10 8| TRIDENT MICROSYSTEMS INC RS <1 09/08/2005........ | VARIOUS........ooceereeeirceereresseessseeessssssssssssssssssssseesssssss s sssssssssssees ..23,600.000 .835,109 e XXX e | et
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902124 10 6| TYCOINTERNATIONAL st ssssnssss ...| 09/29/2005........ VARIOUS........oooiriiiriiersisssissessis s ssss s ssss s ssssees 520,000.000 ...15,935,147 e XXX i [ s
911163 10 3|UNITEDNATFOODSINC s ...| 04/05/2005........ MORGAN. ..ottt ..37,200.000 ..1,078,339 e XXX e [ e
913017 10 9| UNITED TECHNOLOGIES CORP ...| 10/06/2005... 105,000.000 XXX
913456 10 9|UNIVERSALCORP VA s ...| 12/05/2005........ ....2,350.000 . XXX
913903 10 O|UNIVERSALHLTHSVCSINC ... o] 04/18/2005........ | SANFORD...........cocoriermrierneeesneeesseeesseeeesseessssesss s ssssssss st ssssssanessssssssesessnnes | sesseessssessnssssssesssanssssnesssssees 550.000 XXX
917047 10 2|URBAN OUTFITTERS,INC ...| 10/28/2005........ ..40,100.000 XXX
918194 10 1|VCAANTECH INC .| 10/12/2005... ....3,500.000 . XXX
91879Q 10 9|VAILRESORTSINC e sssssssnnssnnssns | enessinneenns 12/15/2005... ....4,200.000 . XXX
92276H 10 6| VENTANA MEDICAL SYSTEMS ...| 10/11/2005... ..11,000.000 498,710 . XXX
925298 20 O|VERSATAINC ...| 06/23/2005... 25.000 XXX
92552V 10 O|VIASATINC s ...| 10/31/2005........ ..35,900.000 .920,966 . XXX
928298 10 8|VISHAY INTERTECHNOLOGY IN .| 11/16/2005........ ....7,900.000 101,469 XXX
928708 10 6|VOLTERRASEMICONDUCTOR CO  cooriveeseeeesissnsisssssssnsssns | oeeeesnneninns 12/15/2005........ .41,500.000 616,494 XXX
929297 10 9|WMSINDUSTRIESINC ... ...| 11/03/2005... ..11,500.000 . XXX
931142 10 3| WAL-MART STORES INC ...| 03/03/2005........ 120,000.000 XXX
93317Q 10 5[WALTERINDSINC s ...| 09/29/2005........ ..24,100.000 . XXX
94973V 10 7| WELLPOINT INC [T ...| 10/26/2005........ 275,000.000 XXX
962166 10 4|WEYERHAEUSERCO s ...| 02/18/2005... ..50,000.000 XXX
973149 10 7|WIND RIVER SYSTEMS ...| 09/30/2005... ..51,700.000 XXX
97650W 10 8| WINTRUST FINANCIAL CORP .| 10/20/2005........ ....1,100.000 XXX
976657 10 6| WISCONSIN ENERGY CORP <] 07/05/2005........ | SANFORD..........coormrrermerrrneressisssessssesesssesssss st sssss st ssssssssessssssssesssssns | svsssessssssssssssssssesssssssssssessnns 3,700.000 . XXX
98956P 10 2|ZIMMER HOLDINGS INC. ...| 09/14/2005. ..14,000.000 . XXX
G02602 10 3|AMDOCS LTD ...| 01/24/2005........ ..46,000.000 . XXX
G3930E 10 1|GLOBALSANTAFE CORP ...| 04/15/2005........ ....2,400.000 XXX
G4412G 10 1|HERBALIFELTD .| 12/14/2005... ..38,200.000 XXX
G4776G 10 1|INGERSOLL RAND CO . 11117/2005........ ..20,000.000 XXX
G65422 10 O|NOBLE CORPORATION .. ...| 05/04/2005........ ....1,700.000 XXX
G7127P 10 O|PLATINUM UNDERWRITERHLDG .o ...| 03/16/2005........ ....4,500.000 . XXX
G7496G 10 3|RENAISSANCE REHLDGSLTD oo ...| 09/06/2005........| SANFORD ....3,100.000 XXX
G87210 10 3|UTIWORLDWIDE INC e ...| 02/02/2005... ....9,600.000 . XXX
G95089 10 1|WEATHERFORD INTERNATIONAL LTD BERMUDA ..o ...| 10/20/2005... ..75,000.000 XXX
V7780T 10 3|ROYAL CARIBBEAN CRUISES LTD ...| 10/21/2005... ..12,500.000 XXX
Y2573F 10 2|FLEXTRONICS INTLLTD .| 12/16/2005........ ....6,100.000 XXX
013716 10 5| ALCAN ALUMINIUM LTD NEW C.... 12/01/2005........ ..21,200.000 XXX
05534B 10 9|BCEINC . |C... 12/16/2005........ ....3,200.000 . XXX
063671 10 1|BANK MONTREAL QUE ..|C .| 11/30/2005... ..24,500.000 XXX
064149 10 7|BANKNOVA SCOTIA HALIFAX ..|C .| 06/23/2005... ..80,900.000 . XXX
067901 10 8|BARRICK GOLD CORP C .| 08/16/2005... ..15,700.000 XXX
09067J 10 9|BIOVAIL CORP [ .| 11/11/2005... ..23,900.000 . XXX
124765 10 8|CAEINC . |C .| 08/29/2005........ 110,200.000 . XXX
13321L 10 8| CAMECO CORP ..|C... 10/31/2005........ ..22,900.000 XXX
136375 10 2|CANADIANNATLRYCO s C... 07/2512005........ | VARIOUS........oooomieirereirssessesessssesssseesssssssssessssssss s sssssssssssssssssssssssssssssssssssas | tossesssssessssssssnsssssnssssnnssssnes 5,600.000 . XXX
136385 10 1|CANADIANNATRESLTD e C .| 11/03/2005... ..71,100.000 XXX
13645T 10 0| CANADIAN PACRY LTD ..|C .| 07/28/2005........ ..29,400.000 . XXX
136681 20 2|CANADIAN TIRE LTD C.... 11/14/2005........ ....2,900.000 XXX
15101Q 10 8| CELESTICAINC . C... 12/07/2005........ ..18,900.000 . XXX
29250N 10 5]|ENBRIDGE INC C .| 05/13/2005... ..10,000.000 XXX
30224T 87 1|EXTENDICAREINC-CLA C .| 08/16/2005... ..36,500.000 XXX
306104 10 O|FALCONBRIDGELTD .. ..|C .1 09/16/2005... ..35,100.000 . XXX
319963 10 4|FIRST DATA CORP C .1 04/19/2005... 150,000.000 XXX
380956 40 9|GOLDCORP INC NEW C .| 06/17/2005........ 114,400.000 . XXX
453258 40 2|INCOLTD ... C... 04/18/2005........ .40,100.000 e XXX e [ et
535919 20 3|LIONS GATE ENTMNT CORP C.... 05/17/2005........ ..60,300.000 e XXX e [ s
56501R 10 6| MANULIFE FINANCIAL CORP C .| 11/04/2005... ..26,400.000 XXX
65334H 10 2|NEXENINC .|C . 12/02/2005........ ..24,100.000 XXX
656568 10 2|NORTELNETWORKS CORP i C... 09/08/2005........ 509,000.000 e XXX e [ s
707885 10 9|PENNWESTENERGY .o .|C.... 06/15/2005........ VARIOUS ..49,000.000 e XXX e [ e
71644E 10 2|PETRO-CDA C... 12/06/2005........ VARIOUS ..36,400.000 e XXX e | s
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775109 20 0|ROGERS COMMUNICATIONS - CL B 11/16/2005 218,300.000 [ cvvvvvvvernriniireeeeisses s 783,135 [ v XXX e | v
780087 10 2|ROYAL BK CDA MONTREAL QUE 11/30/2005 ..27,900.000 ..2,003,354
78460T 10 5| SNC-LAVALIN GROUP INC .| 11/15/2005... ....8,600.000 .636,900
82028K 20 0| SHAW COMMUNICATIONS INC .| 05/13/2005... ..74,000.000
822567 10 3|SHELL CDALTD 06/14/2005. ..20,000.000
866796 10 5|SUN LIFE FINANCIAL SVCS CAN 11/17/2005 ..19,400.000
867229 10 6|SUNCOR ENERGY INC .| 10/24/2005... ..21,700.000
87971M 10 3| TELUS CORPORATION . 11/14/2005... ..25,200.000
884903 10 5| THOMSON CORP .| 10/31/2005... ..16,900.000
891160 50 9| TORONTO DOMINION BK ONT .| 05/26/2005... ..27,800.000
66987V 10 9|NOVARTISAG 12/08/2005... 459,000.000
71654V 40 8|PETROLEO BRASILEIRO SA PE 03/11/2005. ..85,000.000
904784 70 9|UNILEVER NV -NY SHARES 02/23/2005. ....1,500.000
G1150G_ 11 1] ACCENTURE LTD BERMUDA . 765,000.000
6899999. Total - Common Stocks - Industrial and MiSCEIIANEOUS............cueuiieriiisiire it eesensssssssssnes SO PSRRI

Common Stocks - Parent, Subsidiaries and Affiliates

01811* 10 7|FMIC HOLDINGS, INC.

rreerimnnnsssnsssssssssssssssssssssssssens | sseesssssenness | 0427/2006........ | CAPITAL CONTRIBUTION.......ooouirviirinrvesiiennsisssnessss s sssssssiesssssssssssssssnsses. | sosesssssssnsssssssssssssssmnsssssssssssssssssssssssssans | sosssnssssssssssessssssssssssssssnsesssssons 20,400,000
30303@ 10 9JFMEC ... .

27,392,939

6999999. Total - Common Stocks - Parent, SUDSIAIANES ANG AFfIIALES............c.oveve ettt ees e e sessessns  eesssesiessssassssssssssoesessessssasese s seeeessseesesscsaeseesesoesaesee et scesesseare e seeseesessessesasses et st ansssseeacsesessesansarsessssaressnas et ennsae s nraees 47,792,939

Common Stocks - Mutual Funds

58552D 72 1| NEWTOWN INTERNATIONAL EQTY 12/21/2005........ | MELLON INSTITUTIONAL FUNDS........ooourrriermererrisrsssnesesssssssssssssssssssessns | aesssneessssssssnsssssssssssnenes 1,250,000.000
58552D 75 4|THE BOSTON CO INTL CORE EQUITY .| 06/29/2005... ..55,968.120
58552D 76 2| THE BOSTON CO INTL SMALL CAP 06/29/2005. 477,073.272
61744) 30 9|MORGAN STANLEY EMERGING GROWTH 08/31/2005........ MORGAN STANLEY...... ..454,661.708
61744) 40 8|MORGAN STANLEY INTERNATIONAL EQUITY .| 12/27/2004........| MORGAN STANLEY...... ..305,871.679
61744) 82 0| MORGAN STANLEY INSTLFD | .| 12/27/2004........| MORGAN STANLEY...... ..8,304.813
61744J 83 8| MORGAN STANLEY INTERNATIONAL SMALL CAP . 07/08/2005........ MORGAN STANLEY...... ..391,748.793 19,814,395 | . XXX......
7099999. Total - COMMON SLOCKS = MULUAI FUNDS........ou vttt ce s sesseseseesssesssenssssesensansssessessssssenssssnsse  ssessssecsessesossossessnssssssosssssssoeseesesoeseesoe s ee e sesoe e Eacsoesessee oot eesee e s e e e AesceAe A e s eeseeseeeeseesedes e sssee e sesseesessessesansessnsarssnsssessesassersessnss | sesessesnsossassnsansansessemsnsnsassesares 57,198,860 | ....cooovveveerernne XXX........

Common Stocks - Money Market Mutual Funds

084811 11 6] BERNSTEIN INTERNATIONAL 1,000,000.000 | .ovooovioniiviiiniiin 25,000,000

7199999. Total - Common Stocks - Money Market Mutual Funds..

25,000,000

7299997. TOtal - COMMON SEOCKS = P 3. . .ot cst ittt sttt bttt ees st s sttt et eee st 4 sttt et eee et st es 4 ebseettesoess o s eet oAt At oEt et ooeteEE oAt A A1 A oL 4 o4 e EE Ao Et LA Lo e E 8o Es 2 A1 e oL 8oL e E e E L Lt et et s Ao E oAb h A e ses et ee et bt st ses bt es st snssessanes | ostisssssonssessansssstsss st st enes 842,945,438

7299998. Total - Common StOCKS = SUMMETY REM fIOM PAMES...........o.ovviieieeeieeeee ettt s st seesassseessses  ssssessesssssssomsessssassesseses e aees et Eeeeeesees e et eeE s e s eE e AeeseEee Aot EeEs e eeE e A e LA E e A e A eeseEee A ee A e ss e s s s ses et e saes et s sssasesensesaesassssssaresesssnensessess | sesessssesessessessssssessssnssssnssacsen 135,985,718

7299999. Ol = COMIMION SHOCKS. ... e vvtiee et et sis s st seesse et e ss st et ees s s st eet s eee e sttt et eeEsees s et enee _£4eeedteeEsoeeseeseeEteE Lt e s s R 8 eE At o EE e fSEE 4oL oL o8 e E 18t e84t oA 488t E 88818 E 1At 4 Rt oAt et et d bttt st ten sttt nntentts | tenstssssasssssssssssssensssnns s sean 978,931,156

7399999. Total - Preferred and COMMON SHOCKS. ..........iv ittt stess et esesesseasssesessssessensssssseesessessssseesetas  saesissessessssosssssesoessesas et aesaes ot s eEee A oesees e e et e A e ae e ee e EeeAee Ao Eee s oo s L8 8 oo aEE oL E e A e s oL s e EeeE e e EseE et eese et Eeeseesesseseesensesetnsssasassessssensesssss | ansessssorsessessnsassassessssassansassnsen 979,031,156 | .

7499999, Total - Bonds, Preferred and Common Stocks......................... ..2,260,715,895 | ..o XXX...... 8,672,909
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21

F 1" 12 13 14 15 Bond

0 Current Book/ Foreign Interest/

r Prior Year Year's Total Adjusted Exchange | Realized Total Stock

e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends

i Number of Adjusted Valuation Year's Temporary | Change in Exchange Value (Loss) (Loss) (Loss) Received

CusIP g| Disposal Shares Par Actual Carrying Increase/ |(Amortization)/| Impairment B./A.C.V. Change in at Disposal on on on During Maturity

Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) | Accretion | Recognized | (11+12-13) B./AC.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
36200Q 2T 0| GNMA PASS-THRU X SINGLE F ... | 12/01/2005. [ VARIOUS.........oovveerrrrirrerrernneies [ ermreriimneeennneiiennes [ v 1,694,522 | ......... 1,694,522 1,731,192 ....1,694,522 02/01/2032.
36200Q JJ 4| GNMA PASS-THRU X SINGLE F ...| 12/01/2005. | VARIOUS 553,884 553,884 ..572,318 ...553,884 03/01/2032.
36201M 2F 8| GNMA PASS-THRU X SINGLE F ...| 12/01/2005. | MORTGAGE PAYDOWN........co. [ coonrrvormmreermmmrennnees [ ceviees 1,173,906 | ......... 1,173,906 1,214,259 05/01/2032.
36202C 6Y 4|GOVT NATL MTGE ASSN.......cccovvvrrrrrnns ... | 12/07/2005. | VARIOUS 544,467 641,209 628,785 12/01/2028.
36204) NZ 5] GNMA PASS-THRU X SINGLE FAMILY ...| 12/01/2005. | MORTGAGE PAYDOWN........o. [ corsrreerrreernmmeennnees [ cevrrreeens 119,303 | coovvs 119,303 108,935 02/01/2024.
36207K TH 3] GOVT NATL MTGE ASSN ....ccoovermrirreiriinninnns ..| 12/09/2005. | VARIOUS 2,225,613 | ......... 2,168,398 .2,069,464 07/01/2029.
36209D H9 8| GOVT NATL MTGE ASSN ... | 12/01/2005. [ VARIOUS.........ovvveerrirerrinnerin [ e [ v 176,943 | oo 176,943 ..173,515 02/01/2029.
36225A 3W 8| GOVT NATL MTGE ASSN ... | 12/09/2005. [ VARIOUS........coovvvemrieereermneien [ eormmeerimneeennneeennnees [ cevne 5,117,758 | ........ 4,309,007 4,286,788 . 06/01/2028.
912827 5Z 1|US TREASURY NOTE ..... ...| 04/19/2005. | BARCLAYS US FUN 5,579,688 5,000,000 5,855,781 5,691,871 [ oo | e (112,183)] ..... (112,183) | ...... 220,856 | 02/15/2010.
912827 6J 6|USTREASURY NOTE ...| 04/29/2005. | VARIOUS 25,569,905 ....1,609,002 | ....1,609,002 |...... 999,896 | 08/15/2010.
912827 6X 5|U S TREASURY NOTE ...| 07/22/2005.| CORRECTION..... 05/15/2006.
912827 7B 2|U S TREASURY NOTE . ...| 04/27/2005. [ BARCLAYS US FUN......coovvvvenes [ e [ cvvrn 4,747,500 | ......... 4,500,000 4,913,086 | ........4,839,639 [ ..o 08/15/2011.
912828 AJ 9|U S TREASURY NOTE . ...| 03/21/2005.  GOLDMAN (1).... 2,009,639 2,000,000 2,035,000 08/15/2012.
912828 BR_0fU S TREASURY NOTE . .1.04/19/2005. | J P MORGAN... . , 1,486,875 11/15/2013.
0399999. Total - Bonds - U.S. GOVEIMMENL.............ooveveeeeeeeeeeeeeeeeeeeeeeeereeenies eveeveeeesseessessessssssssensescseesesssscsensenesrsssesnceeseeseesessces | ereereD@g0 00,107 | vevees 48,882,172 | ....... 50,966,241 | ......50,482,138 | .................. 0f....(64030)].......0[|.....64030] .........0|....50418,108 | ..........0 | ...2,258,600 |...2,258,600 |..1,946,262 {..... XXX......
Bonds - All Other Government
135087 UT 9| CANADA GOVT 11/04/2005. | VARIOUS...........cosvremmrrrmnerinnnne | cevrmneeinneeinsneennns | e 14,459,350 | ....... 10,137,000 | ....... 13,082,012 | ......12,892,383 [ ..o | cereene(19,276) | v [ s ((C(:)] [— 06/01/2023.
135087 VW 1] CANADA GOVT 10/13/2005. | VARIOUS 5,329,949 3,535,000 | ........ 4,601,045 | ........4,550,450 | ..ccoooormrrrrrnrns (1489 ] s 06/01/2027.
135087 WH 3| CANADA GOVT 11/04/2005.| T D SECURITES.......coocvemmrrnnnne | eovrrmrrrrrnneeiinsnrinnne | cvveenne 3,774,859 3,580,000 3,866,400 RECZRCT(C T Y (49,516)] .......(49,516) ....... 205,090 | 06/01/2008.
135087 WL 4| CANADA GOVT 05/25/2005. [ VARIOUS.........oovvvemmrernmrrirnneien [ eovmmrriinnneerenneesnnnes [ cevnne 30,654,001 | .......26,579,000 | .......27,182,254 | ......27,165,218 | ..covvvvrvvrermnce | cvrrrerane(1,103) [ | oo d(1,103) | s [ e 27,164,115 [ oo | o .3,489,886 | ....3,489,886 |...... 418,628 | 06/01/2029.
135087 WR 1] CANADA GOVT 05/25/2005. | VARIOUS 5,689,228 5,668,430 20,798 20,798 |...... 107,630 | 06/01/2009.
135087 WV 2| CANADA GOVT 11/02/2005. | VARIOUS..........oovvrermmrrrmnnrinnnee | eevrmrneenneeeinsneennne | cvveenns 7,904,407 | ........4,675,000 | .........5,952,809 | .........5,890,236 | ...ccoovrvrrrrrrrns 5,875,685 ...2,028,722 | ...2,028,722 | ...... 119,791 | 12/01/2031.
135087 XD 1|CANADA GOVT 05/25/2005. | VARIOUS 2,890,663 2,880,147 10,516 ..10,516 |...... 265,870 | 09/01/2006.
135087 XG 4| CANADA GOVT 12/05/2005. | VARIOUS..........coovrermmreermnrennnee | eevrmreeenneeiinsneennne | cvveenns 5,988,383 5,811,397 5,807,629 80,754 06/01/2033.
135087 XM 1| CANADA GOVT 11/25/2005. | RBC DOMINION 1,768,632 .1,766,920 1,766,733 |. ..1,898 06/01/2013.
135087 XS 8| CANADA GOVT . 11/22/2005. | VARIOUS 0,547,034 10,364,874 ..10,334,808 |. 12,226 |. 06/01/2014.
135087 XT 6] CANADA GOVT.....ccoovvvrrrrrrnnens 09/13/2005. 4,246,910 4,256,475 4,255,284 |. (8,374)| . 09/01/2009.
135087 XX 7] CANADA GOVT 11/04/2005. | NESBITT......ocvvvverirerrirnncrirenes | eevvmrrninneeinnsneinnes | cvveenne 7,738,811 | .........7,570,000 | .........7,906,865 | ........7,906,865 | ....coovvvvrmerrrree | worrarrces BTN [ o | e 287 [ i | e 7,904,194 || e (165,383) 06/01/2015.
748148 QX 4| QUEBEC PROV CDA 12/14/2005. ] WARBURG.......cooooosivrisnniinniiins | o | o 6,329,815 | .........6,000,000 | .........5,962,920 | ........5,973,978 | ... f 003,398 | i | 03398 [ |0 5,977,376 | | 352,439 01/22/2011.
1099999. Total - Bonds - All Other Government. ....107,322,042 | ......90,690,000 | ....... 99,353,575 | .......99,027,333 | .....ooevnnen 0 ....8,454,599 |....8,454,599 |..2,622,952 | ..... XXX.......
Bonds - States, Territories and P ion:
563442 JT 7MANITOBA PROVINCE CAN PROVIN... | C | 04/28/2005. | RBC........cccoerirmrirmreranrrisiriseriienins | evevmeissmsirsesnenssnnens | ovvevens 3,144,960 | ......... 3,150,000 | ......... 3,144,015 | ......... 3,144,015 B2 | o [ cerrreieinnnB2 [ | s 3,144,077 883 02/11/2020.
683234 UF 3| ONTARIO PROV CDA CAN PROVIN.....| C | 08/11/2005. [ NBC CLEAR.........ccommruemmreermmeees [ eormmrrrmrmeermmeeenenees | covene 13,561,602 | ....... 12,815,000 | ....... 12,916,6% | ....... 12,912,295 | oo | erreeeen(5,268) [ oo | veeeerrnnn(5,268) [ i | e 12,907,027 | coveoeveerreeen [ e 654,575 03/08/2014.
683234 VR 6| ONTARIO PROV CDA DEBENTURE _ CAN PR( C [ 12/14/2005. 2,231,580 | .........1,950,000 2,071,310 | ........2,071,310 2,069,975 61,605 06/02/2035.
1799999. Total - Bonds - States, Territories & POSSESSIONS.........cveeiiieiiiiiiiiiins i | cneees 18,938,142 | ....... 17,915,000 | ....... 18,132,021 | ......18,127,620 | ........oc.0 | oo (6,541) ] o0 | o (6,541 0] 18,121,079 | oo, 0. 817,063 | .......817,063 |......744,196 | ..... XXX.ooonee
Bonds - Special Revenue and Special Assessment
04057P AY 4|ARIZONA SCHFACSBRD CTFS ... ..] 03/03/2005. | FAHNESTOCK........ccoommrermrirnens | eevrmermnrirneiineinnnen | cvvve 3,104,910 | ......... 3,000,000 | ......... 3,264,630 09/01/2006.
040647 AP 4[ARIZONA ST TRANSN BRD ...| 04/15/2005. | BEAR... [T I 4,034,308 | ......... 3,800,000 4,195,200 07/01/2008.
056559 AK 3|BADGER TOB ASSET SECURITI ... ..| 12/01/2005. | ISSUE CALLED at 100.000........ 80,000 06/01/2027.
090874 CX 4|BIRDVILLE TEX INDPT SCH DIST ... ...] 06/29/2005. [ J P MORGAN.........cosvrvemrrrernnrees [ eormrrermserennnneennnees [ cvven 2,106,640 02/15/2008.
13033E 3A 9| CALIFORNIA HSG FIN AGY REV ] 07/19/2005. [ BEAR........comvvereernreenmreenmneeenens [ eoneeesnneeesnnneennnees [ ceviees 1,194,563 02/01/2011.
13062N ZX 8|CALIFORNIAST .. ...| 07/13/2005. | BEAR... 2,657,875 2,500,000 2,633,000 02/01/2009.
13062P H5 4|CALIFORNIA ST 1] 07/20/2005. [ UBSW.......oorrvereererrimreeerenneens [ eoneeesinneeesnneeeinnnees [ e 1,637,460 | ......... 1,500,000 | ......... 1,697,025 10/01/2008.
13067J BF 7|CALIFORNIA STATE ECONOMIC RE ...| 10/24/2005. | J P MORGAN... 3,356,460 3,000,000 3,252,570 07/01/2014.
130911 WL 0] CALIFORNIA STATEWIDE CMNTYS D ...| 09/02/2005. [ MORGAN STANLEY ......coccvermeree [ o [ v 1,971,880 | ......... 2,000,000 | ......... 1,942,160 04/01/2034.
180847 VE 2|CLARK CNTY NEV .1 05/23/2005. | MORGAN K......coovvemrrrrmnrineenes | eevrmneeinnerisnnsinnns | cvvvenns 2,112,020 | ......... 2,000,000 | ......... 2,197,600 | .00 2,143,744 | oo | 06/01/2008.
181054 Q7 5]|CLARKCNTY NEV SCHDIST  .oovvvvvvvcerrene [ oo 04/12/2005. [ BEAR........corrverrerrmneeernmeernnneeennns [ eoreeeesnsseessneesnnnnes [ cevenes 3,146,880 3,000,000 3,368,760 | .......3,247,491 | coovvvoivrrrrccrres | o (28,588) 06/15/2007.
196458 TH 6|COLORADO EDL & CULTURAL F ...| 04/12/2005. | J P MORGAN... 3,380,000 3,380,000 3,380,000 09/01/2033.
254761 AM 1[DISTRICT COLUMBIA CTFS PARTN .. ...| 03/02/2005. | DAIN RAUSCHER..........covevvemens [ e [ v 1,020,560 | ......... 1,000,000 | ......... 1,059,640 | ... 1,019,531 | oo | v (3,554) 01/01/2006.
254761 AN 9[DISTRICT COLUMBIA CTFS PARTN ...| 05/23/2005. [ SALOMON BROS........ccoovrvemmree [ eormmrerrmreeemneeeinnnees [ e 1,175,557 | .oooeee. 1,140,000 01/01/2007.
29270C HL 2]|ENERGY NORTHWEST WASH ELEC RE......... 1| 07/28/2005. [ BEAR.......oouvvvrrrinereieeriennines [ eerveeesmnseseneesinnnnns [ cvveen 3,173,550 3,000,000 07/01/2008.
31283K RK 6|FHLMC GOLD... .1 02/01/2005. [ VARIOUS........cvreeeerieerrernneeenn [ eermerermnmeesnneeennnees [ cevnend 9,703,317 | ... 9,434,167 04/01/2018.
31288D ZD 4|FHLMC GOLD... .| 12/01/2005. | VARIOUS 350,720 350,720 01/01/2033.
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3128GC RP 9|FHLMC GOLD... ...| 12/01/2005. | VARIOUS 165,554 | .ovoovererveeee [ v |0 |l 7,237 | 07/01/2014.
3128GC XJ 6|FHLMC GOLD ...| 12/01/2005. | VARIOUS .70,108 07/01/2014.
3128GC YR 7|FHLMC GOLD ...| 12/01/2005. | VARIOUS 220,631 07/01/2014.
3128GG 6S 7|FHLMC GOLD ...| 12/01/2005. | VARIOUS 813,822 05/01/2015.
3128K6 VR 8|FHLMC GOLD ... | 12/01/2005. | MORTGAGE PAYDOWN.. 71,975 07/01/2035.
3128K7 UX 4|FHLMC GOLD ...| 12/01/2005. | MORTGAGE PAYDOWN.. 196,413 09/01/2035.
3128MJ B8 2|FHLMC GOLD... ...| 12/01/2005. | MORTGAGE PAYDOWN........... 686,225 06/01/2035.
31292G 5W 2|FHLMC GOLD .. ...| 12/01/2005. | VARIOUS 221,871 09/01/2029.
31292H AK 0] FHLMC GOLD .. ...| 12/01/2005. | VARIOUS 14,691 01/01/2030.
31292H QN 7| FHLMC GOLD ...| 12/01/2005. | VARIOUS 588,361 05/01/2032.
31293V JJ 2|FHLMC GOLD... ...| 12/01/2005. | VARIOUS 59,137 08/01/2029.
31293V MP 4| FHLMC GOLD... ... | 12/01/2005. | VARIOUS 70,171 08/01/2029.
31293W YT 1|FHLMC GOLD .| 12/01/2005. [ VARIOUS.........ovvvemrrieerrrnneren [ eermmrernmnreinneeiinnnees [ evvnrerinenenn389 | 359 | 346 | 348 | e T [ | 1 e [ 359 10/01/2029.
31293X RS 9|FHLMC GOLD 1] 12/01/2005. | VARIOUS.......oooomvvereverimnerrriirnnes [ vnreerrirennsnreeeineenes | cvveeerrinnnnenn881 | o861 [ 829 | 00852 | [ e [ | i e | 861 10/01/2029.
31294B 6P 5|FHLMC GOLD ...| 12/01/2005. | VARIOUS 258,572 10/01/2029.
31294C JC 8|FHLMC GOLD ...| 12/01/2005. | VARIOUS v e | e B B0 | BT L L | e [ 0 e | 41 01/01/2030.
31294F A9 7|FHLMC GOLD ...| 04/15/2005. | MORTGAGE PAYDOWN........... reverinnennnnnnnnensn | e 28T | i 28T | 237 [ 280 [ [T | [T [ | 247 05/01/2030.
31294F PT 7|FHLMC GOLD... ...| 12/01/2005. | VARIOUS 4,638 05/01/2030.
31294F RT 5|FHLMC GOLD... ...| 12/01/2005. | VARIOUS 7,811 05/01/2030.
31294F T5 5|FHLMC GOLD ...| 12/01/2005. | MORTGAGE PAYDOWN........... cevevnnnnsnnnnssnnnenn | eoneernnnennnen 280 | 240 | 231 [ 239 [ [T e [ T [ | 240 05/01/2030.
31294 YS 1]|FHLMC GOLD ...| 12/01/2005. | VARIOUS 150,246 07/01/2014.
31294K TD 7|FHLMC GOLD... ...| 12/01/2005. | VARIOUS 2,297,998 09/01/2018.
312962 GT 4|FHLMC GOLD... ...| 12/01/2005. | VARIOUS 2,578,820 10/01/2018.
312963 AY 7|FHLMC GOLD ... | 12/01/2005. | VARIOUS 760,397 11/01/2018.
31296M 3Z 0fFHLMC GOLD ...| 12/01/2005. | VARIOUS 857,279 09/01/2033.
31296P H2 1|FHLMC GOLD ... | 04/01/2005. | VARIOUS ....7,140,516 10/01/2033.
31296Q KB 5|FHLMC GOLD ...| 08/15/2005. | VARIOUS 6,232,823 11/01/2033.
31296S M3 7|FHLMC GOLD ... | 12/01/2005. [ VARIOUS.........oovvvrmmrerrerrrmneis [ ermerermreennneinennes | 204,984,330 | ........4,984,330 | ........5,091,025 | ........4,993,548 | ..cooooormmrimncc | e 9,219) [ oo [ oo 9.219) | s [ s 4,984,330 01/01/2034.
31296S M5 2|FHLMC GOLD... ...| 12/01/2005. | VARIOUS 5,125,306 01/01/2034.
31297B 7L 0|FHLMC GOLD... ...| 04/01/2005. | VARIOUS 3,792,674 07/01/2034.
31297D CY 2|FHLMC GOLD ...| 08/15/2005. | VARIOUS 2,520,692 08/01/2034.
31297M AQ 1|FHLMC GOLD ...| 12/01/2005. MORTGAGE PAYDOWN.. . 654,732 03/01/2035.
31297M XV 5|FHLMC GOLD... ...| 12/01/2005. | MORTGAGE PAYDOWN........... 11,310 11,310 04/01/2030.
31297P ME 8|FHLMC GOLD... ...| 12/01/2005. | MORTGAGE PAYDOWN........... 503,266 503,266 10/01/2034.
31297S NH 4|FHLMC GOLD ...| 12/01/2005. | MORTGAGE PAYDOWN.. 39,331 .39,331 08/01/2035.
31297T WF 6| FHLMC GOLD ...| 12/01/2005. MORTGAGE PAYDOWN.. 41,868 41,868 09/01/2035.
31297U SF 8| FHLMC GOLD ...| 12/01/2005. | MORTGAGE PAYDOWN.. 8,554 ...8,554 10/01/2030.
31298N FU 4|FHLMC GOLD... ... | 12/01/2005. | MORTGAGE PAYDOWN.......coco. | covverervrmrirnerenneinnes | e 454,215 454,215 05/01/2031.
3133TJ VB 6|FHLMC CMO ...| 12/15/2005. | MORTGAGE PAYDOWN.. 940,932 940,932 11/01/2027.
31371H X9 4|FEDERAL NATL MG ... | 11/01/2005. | MORTGAGE PAYDOWN.......coo. | covverervrmrernerenneinnes | e 792,819 792,819 09/01/2029.
31371 BD 5|FEDERAL NATL MG ...| 11/25/2005. | VARIOUS 853,292 853,292 02/01/2030.
31371L T9 O|FEDERAL NATL MG ...| 11/25/2005. | VARIOUS 566,701 566,701 08/01/2019.
31377M LQ 2|FEDERAL NATL MG ...| 05/13/2005. | VARIOUS 5,324 ...5,324 01/01/2009.
31379C XQ 9|FEDERAL NATL MG ...| 11/01/2005. | MORTGAGE PAYDOWN.. 73,880 73,888 03/01/2028.
31379R NW 4| FEDERAL NATL MG ...| 11/25/2005. | VARIOUS 81,841 81,841 06/01/2028.
31382Q M8 5|FEDERAL NATL MG ...| 12/07/2005. | VARIOUS 50,640 50,640 07/01/2014.
31382S 2N 0| FEDERAL NATL MG ...| 12/07/2005. | VARIOUS 46,307 46,307 07/01/2014.
31382S PZ 8|FEDERAL NATL MG ...| 11/25/2005. | VARIOUS 1,851 A ...1,851 07/01/2014.
31383K 6J 1|FEDERAL NATL MG ...| 12/07/2005. | VARIOUS 55,649 100 55,649 08/01/2014.
31383K Y6 8|FEDERAL NATL MG ...| 12/07/2005. | VARIOUS 47,673 41 A7,673 07/01/2014.
31383L CW 3|FEDERAL NATL MG ...| 12/07/2005. | VARIOUS 83,433 109 83,433 08/01/2014.
31383M D9 1|FEDERAL NATL MG ...| 12/07/2005. | VARIOUS 50,573 38 50,573 07/01/2014.
31383M WE 9| FEDERAL NATL MG ...| 11/25/2005. | VARIOUS 44,204 90 44,204 07/01/2014.
31383M WF 6| FEDERAL NATL MG .1 12/07/2005. | VARIOUS 6,704 8 ...6,704 07/01/2014.
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31383T JH 2|FEDERAL NATL MG ...| 11/25/2005. | VARIOUS 671,518 2,430 2,430 671,518 09/01/2029.
31383W T9 2|FEDERAL NATL MG ...| 11/25/2005. | VARIOUS v e | 476,728 | ... 476,728 | .......... 451,402 | ooooccc AT1TT9 [ o [ i 4,949 4,949 476,728 09/01/2029.
31384V RP 9| FEDERAL NATL MG ...| 11/25/2005. | VARIOUS 306,197 306,197 | ............305,432 109 109 306,197 03/01/2015.
31384V SG 8|FEDERAL NATL MG ...| 06/21/2005. | VARIOUS 2,576,317 | ......... 2,453,616 2,522,624 | ........ 2,510,470 | cooooeervreercrceens | v ...(10,201) 2,500,269 03/01/2015.
31385C ZW 6|FEDERAL NATL MG ... | 11/25/2005. | VARIOUS v | | e 1,213,423 | ......... 1,213,423 .1,206,976 1,213,423 05/01/2016.
31385N 7A 1|FEDERAL NATL MG ...| 11/25/2005. | VARIOUS 355,236 355,236 355,236 10/01/2030.
31386R 4X 4|FEDERAL NATL MG ... | 11/25/2005. | VARIOUS 74,718 74,718 74,718 02/01/2031.
31387C XK 2|FEDERAL NATL MG ...| 11/25/2005. | VARIOUS 500,696 500,696 500,696 04/01/2031.
31389F S4 5|FNMA PASS-THRU LNG30Y ...| 11/25/2005. | VARIOUS oo e | s 1,426,171 | oo 1,426,171 ...1,426,171 02/01/2032.
31390C MD 5]|FNMA PASS-THRU INT15Y ...| 11/25/2005. | VARIOUS 1,832,123 1,832,123 1,926,019 1,832,123 |. 05/01/2017.
31390F 4E 6|FNMA PASS-THRU LNG30Y ...| 11/25/2005. | VARIOUS oo e | s 1,026,087 | ......... 1,026,087 .1,060,878 ....1,026,087 05/01/2032.
31390F 4T 3|[FNMAPASS-THRU INT15Y ... | 11/25/2005. | VARIOUS 665,646 665,646 ....105,897 665,646 05/01/2017.
31390F 4W 6]|FNMA PASS-THRU INT15Y ...| 11/25/2005. | VARIOUS v e | 478,379 | oo 478,379 507,306 478,379 05/01/2017.
31390G A6 4|FNMA PASS-THRU INT15Y ... | 11/25/2005. | VARIOUS 268,416 268,416 284,646 268,416 05/01/2017.
31390G CE 5|FNMAPASS-THRU LNG30Y ...| 11/25/2005. | VARIOUS 395,806 395,806 409,227 395,806 05/01/2032.
31390J 3P 4|FNMA PASS-THRU LNG30Y ...| 11/25/2005. | VARIOUS oo | | s 1,320,318 | ......... 1,320,318 11,408,201 ...1,320,318 07/01/2032.
31391Q JP 0|FNMAPASS-THRU LNG30Y ...| 11/25/2005. | VARIOUS 675, 1,675, A,723,777 , 1,675,603 |. 11/01/2032.
31400S CJ 6|FNMAPASS-THRU LNG30Y ... | 11/25/2005. [ VARIOUS.........oovveermnreermmreernneie [ eovnerevnneemnneinnnees [ 1,694,671 | ........1,694,671 | ........ 1,703,409 | ......... 1,695,437 ....1,694,671 04/01/2018.
31401B P4 1|FNMAPASS-THRU INT15Y ...| 11/25/2005. | VARIOUS 2,020,380 05/01/2018.
31402E R7 5|FNMAPASS-THRU LNG30Y ...| 11/25/2005. | VARIOUS 2,690,784 08/01/2033.
31402G R4 7|FNMAPASS-THRU LNG30Y ...| 11/01/2005. | VARIOUS 4,150,687 07/01/2033.
31402K VX 9|FNMAPASS-THRU INT15Y ...| 11/25/2005. | VARIOUS , , 8,729,980 07/01/2018.
31402L QU 9[FNMAPASS-THRU LNG30Y ... ...| 11/25/2005. | VARIOUS 2,247,012 2,248,988 2,247,012 08/01/2033.
31402N FE 3|FNMAPASS-THRU LNG30Y ...| 01/11/2005. | VARIOUS 25,903,309 25,504,587 | ....... 25,177,809 25,216,863 25,228,336 09/01/2033.
31403F PK 4|FEDERALNATLMG ... .| ...] 11/25/2005. | VARIOUS 2,305,509 2,180,888 10/01/2033.
31403) W6 9|FEDERAL NATL MG ... | 11/25/2005. | VARIOUS 4,272,539 12/01/2033.
31403J X7 6|FEDERAL NATL MG ...| 03/25/2005. | VARIOUS 12/01/2033.
31403N GB 7|FEDERAL NATL MG ...| 11/25/2005. | VARIOUS 11/01/2033.
31403X 3K 9|FEDERAL NATL MG ...| 05/25/2005. | VARIOUS 05/01/2019.
31404G 2B 6|FEDERAL NATL MG ...| 12/07/2005. | VARIOUS . 02/01/2019.
31404K XF 4|FEDERAL NATL MG ... | 08/25/2005. | VARIOUS . . . 03/01/2034.
31404K XG 2|FEDERAL NATL MG ...| 11/25/2005. | VARIOUS 03/01/2034.
31404M L4 8|FEDERAL NATL MG ... | 11/25/2005. | VARIOUS 03/01/2034.
31404P LS 8|FNMAPASS-THRU INT15Y ...| 11/01/2005. | MORTGAGE PAYDOWN.......cco. [ coonrrrermrreermmmeennnees [ cevres 1,566,546 | ......... 1,566,546 04/01/2019.
31404Q 7G 8|FNMAPASS-THRU INT15Y ...| 11/01/2005. | MORTGAGE PAYDOWN.. . 587,749 587,749 06/01/2019.
31404Q MK 2|FEDERALNATLMG ... ...| 05/25/2005. | VARIOUS ,653, 9,729,065 05/01/2034.
31404T GG 2|FEDERALNATLMG .. ...| 06/21/2005. | VARIOUS 20,568,630 04/01/2034.
31404W TV 8|FNMAPASS-THRU INT15Y . |...| 11/01/2005. | MORTGAGE PAYDOWN 497,291 05/01/2019.
31405 A9 5|FEDERALNATLMG ..o .| ...] 03/25/2005. | VARIOUS 5,623,337 08/01/2034.
31405R AM 8|FNMA PASS-THRU LNG30Y . ... | 11/25/2005. | VARIOUS 3,013,508 I 2,959,861 10/01/2034.
31405R AN 6|FNMAPASS-THRU LNG30Y ... ...| 11/25/2005. | VARIOUS A747510 | oo , cereeneee(8,333) | s [ s ] 10/01/2034.
31405R BK 1|FNMA PASS-THRU LNG30Y ...| 11/25/2005. | VARIOUS 101,683 10/01/2034.
31405R G3 4|FEDERALNATLMG . .| ...] 11/25/2005. | VARIOUS 815,541 09/01/2034.
3140558 CW 2|FNMA PASS-THRU LNG30Y ...| 11/01/2005. | MORTGAGE PAYDOWN.. 1,399,656 06/01/2035.
314058 U6 9[FNMA PASS-THRU LNG30Y ...| 11/25/2005. | VARIOUS 838,556 .28, 10/01/2034.
314058 UF 9|FNMAPASS-THRU INT15Y ...| 11/01/2005. | MORTGAGE PAYDOWN 604,352 0 e 02/01/2020.
31405V PF 8| FEDERAL NATL MG ... | 08/25/2005. | VARIOUS 22,312,192 | ....... 21,948,120 | ....... 22,771,174 22,548,111 | oo | 235,919) 10/01/2034.
31406B F2 1|FEDERAL NATL MG ...| 11/01/2005. | VARIOUS v | | s 2,450,541 | ......... 2,450,541 | ......... 2,486,916 2,454,190 coeeeeen(3,649) 01/01/2035.
31406C TB 4|FNMA PASS-THRU ...| 11/01/2005. | MORTGAGE PAYDOWN.. 1,281,109 ....1,260,237 | ..... .0 . 12/01/2034.
31406E ML 5[FNMA PASS-THRU ...| 11/01/2005. | MORTGAGE PAYDOWN.. 11,843,369 1,813,335 |..... 01/01/2035.
31406E Z5 6|FNMA PASS-THRU ...| 11/01/2005. | MORTGAGE PAYDOWN .36,845 03/01/2035.
31406K LR 9[FNMA PASS-THRU ...| 11/01/2005. | MORTGAGE PAYDOWN 197,726 01/01/2035.
31406M LG 9[FNMAPASS-THRU LNG30Y ... ...| 11/01/2005. | MORTGAGE PAYDOWN........c.. | ccovereemrreemmmreinaneee | 201,392,863 | ........1,392,863 | ........1,402,004 | ........ 1,393,696 | ...ooovormmrrmmcc | corrrrnencd(832) oo | e ne(832) | s [ e 1,392,863 01/01/2035.
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31406N W5 9| FNMA PASS-THRU INT15Y ...| 11/01/2005. | MORTGAGE PAYDOWN........... 453,438 [ ..o | e | e 05/01/2020.
31406U G8 5|FNMA PASS-THRU LNG30Y ...| 12/09/2005. | VARIOUS 7,888,615 [ ... 7,887,766 [ ..o | ceeeeae(15,957) | v [ eeiieed(15,957) [ o | s 7,871,808 ..(84,290)| ... 06/01/2035.
31406U H4 3|FNMA PASS-THRU LNG30Y ...| 11/25/2005. | VARIOUS 11,085,199 11,046,172 |. 137,270)] ... 07/01/2035.
31406V KA 3|FNMAPASS-THRU INT15Y ...| 11/01/2005. | MORTGAGE PAYDOWN.. 1,152,361 1,110,208 |. .0 05/01/2020.
31407E VE O0|FNMA PASS-THRU INT15Y ... | 11/01/2005. | MORTGAGE PAYDOWN.. . 234,347 229,646 07/01/2020.
31407L 6S 1|FNMA PASS-THRU LNG30Y ...| 11/01/2005. | MORTGAGE PAYDOWN........... 327,446 319,874 08/01/2035.
36228F 5C 6| GSAA HEQ TR 2004-5 ...| 12/09/2005. | GOLDMAN (1).... X022 Y72 IR 49,535 06/01/2034.
373538 R7 4|GEORGIA ST HSG & FIN AUTH ...| 11/01/2005. | VARIOUS B7,425 [ oo | e (2,425) ......... (2,425) 06/01/2017.
38122N AN 2| GOLDEN ST TOB SECURITIZAT ...| 12/01/2005. | VARIOUS voee | e | 000021,930,000 | .........1,930,000 | .........1,894,460 | ........1,896,512 [ ..oooeeoorrerrerens [ T | e | vl T i | e 1,897,223 32,777 32,777 06/01/2021.
38122N BJ 0] GOLDEN ST TOB SECURITIZATION.... ...| 09/06/2005. | ISSUE CALLED at 100.000........ ! , 3,071,364 | .o | e (221,364)]| ..... 06/01/2016.
385466 AS 6|GRAND FORKS ND HOSP FACSREV ... ...| 04/20/2005. | MERRILL.. 300,000 ...300,000 300,000 12/01/2016.
385789 AD 4| GRAND JUNCTION COLOREV  ......ccccovvvrinnes ..| 10/28/2005. | COMMERCE CAPITAL......ccconvee | covvmrrrmmrirmeineinnnens | cvvies 1,076,540 | ......... 1,132,830 | e 1,123,418 | | eI [ e | e (73T | i [ i 1,113,682 [ oo 03/01/2014.
43231K AA 4 [HILLSBOROUGH CNTY FLA EDL ...| 03/03/2005. | ISSUE CALLED at 100.000 25,000 .27,108 26,907 04/01/2018.
434466 BL 1|HOFFMAN ESTATES ILL TAX | ...| 08/01/2005. [ ISSUE CALLED at 100.000........ | ccecvvrerrreerirmrrrene [ e 2,020,000 2,110,095 11/15/2009.
447024 U7 3[HUNTSVILLE ALA ...| 02/01/2005. | CORPORATE REORGANIZATI( ........ooovvvvrrrernes 2,020,000 2,061,860 02/01/2006.
451295 QZ 5|IDAHO HEALTH FACS AUTH REV .| 04/20/2005. [ MERRILL.......covorrvernreirneeernenees [ eonmeernneeemneeennnees [ cvvees 1,400,000 | .........1,400,000 | .........1,400,000 | ........1,400,000 | ..oovreerrmreermmeee | coremmmeermmmennnnee [ om0 | s [ s 1,400,000 [ ..oovrerrrree 07/01/2030.
45200P GC 5(ILLINOIS HEALTH FACS AUTH REV.... ...| 05/16/2005. | ISSUE CALLED at 100.000........ 215,000 \ \ 228,007 05/15/2010.
45200P TF 4[ILLINOIS HEALTH FACS AUTH ...| 05/15/2005. | MATURITY.......... 860,000 860,000 ...910,671 860,000 05/15/2005.
454797 5D 9| INDIANA HEALTH FAC FING AUTH ... | 12/22/2005. | MERRILL.. 2,800,000 2,800,000 2,800,000 2,800,000 2,800,000 03/01/2030.
454798 MF 3| INDIANA HEALTH FAC FING A ...| 06/15/2005. [ SALOMON BROS.........coovvvmmmnee [ eormmrrrrmrrrernneeennnnes [ cvvees 1,036,150 | ......... 1,000,000 | ......... 1,104,900 | ......... 1,048,683 ....1,036,712 11/15/2006.
46613Q AE 4|JEAFLA ST JOHNS RIV PWR ...| 03/24/2005. | NATIONSBANK.... 1,032,750 | ......... 1,000,000 | ......... 1,092,765 | ......... 1,040,848 ..1,035,204 | .o 10/01/2006.
472682 MH 3|JEFFERSON CNTY ALA SWR REV ...| 07/18/2005. | WELLS FARGO.. [ESTTTRRRRRRTINY IR 2,193,280 2,000,000 2,303,260 2,300,008 2,297,992 02/01/2041.
483233 FZ 0|KALAMAZOOMICHHOSPFINA ... ..| 05/16/2005. | ISSUE CALLED at 100.000........ 285,000 285,000 | ............ 301,712 | v 298,555 297,989 05/15/2012.
485428 BZ 8|KANSAS ST DEV FIN AUTH REV ...| 05/31/2005. | NATIONSBANK.... 2,286,140 2,000,000 2,258,340 2,246,952 2,236,205 49,935 |. 05/01/2013.
486062 3M 2|KATY TEX INDPT SCH DIST ...| 11/07/2005. | WILLIAM 2,212,905 2,075,000 | ......... 2,400,962 2,359,554 2,332,699 119,795)] . 02/15/2013.
49151E CZ 4|KENTUCKY ST PPTY & BLDGS ... | 06/29/2005. | J P MORGAN... 3,258,420 3,000,000 3,365,730 3,286,633 3,256,574 08/01/2009.
56052E CR 7|MAINE ST HSG AUTH MTG PUR ...| 12/19/2005. | VARIOUS 240,000 240,000 | ..o 251,040 | ..o 249,707 249,390 11/15/2015.
57582N SD 8| MASSACHUSETTS ST ...| 09/23/2005. | BANKAMERICA 2,289,620 2,000,000 2,289,940 2,289,042 2,274,565 10/01/2016.
591745 VV 3[METRO ATLANTA ...| 05/17/2005. | BEAR... 2,589,779 | ......... 2,425,000 | ......... 2,671,938 | ........ 2,630,535 2,599,643 07/01/2007.
592597 3D 8|METROPOLITAN TRANSN AUTHNY S .. ...| 11/28/2005. | BEAR... 3,341,520 | .........3,000,000 | .........3,425,430 | ........ 3,379,095 3,343,705 07/01/2013.
59333R BH 6|MIAMI-DADE CNTY FLA SCHDIST ..... ... | 04/11/2005.| GOLDMAN (1).... . ..2,157,544 2,136,570 02/01/2007.
59334D AL 8|MIAMI-DADE CNTY FLAWTR & SWR . ...| 05/23/2005. MCDONALD & CO........ovvvvvrnne 1,127,070 [ oo 1,108,554 [ oo | eeeeeeenn(6,793) | e | eeireecene(8,793) [ o | e 1,099,761 | ..ovvverrree 10/01/2010.
605360 KN 5|MISSISSIPPI HOSP EQUIP & ...| 01/25/2005. | CORPORATE REORGANIZATI( ......cooevvverrerrrrans | o 135,000 ....141,886 138,531 01/01/2007.
605580 DF 3|MISSISSIPPI ST ...| 09/28/2005. | DAIN RAUSCHER..........cccoovonnnee 3,381,780 3,376,920 3,335,421 11/01/2019.
608333 AH 3| MOHEGAN TRIBE INDIANS CONN GA. ...| 04/05/2005. [ SALOMON BROS 999,000 ....983,820 984,472 01/01/2023.
612125 8T 4[MONTANASTBRDHSG ... ...| 12/01/2005. | ISSUE CALLED at 100.000........ 511,088 510,706 12/01/2016.
647198 7Z 7|NEW MEXICO MTG FIN AUTH ...| 07/01/2005. | VARIOUS 114,675 114,542 07/01/2028.
649654 RW 2|NEW YORKNY ... | 04/05/2005. | CORPORATE REORGANIZATI( 749,480 | ........ 1,648,820 | ..ccovvovrvcrecne | v (14,260) [ oo [ e (14,266) [ v | v 1,634,554 | ..o 08/15/2007.
649667 KG 6|NEW YORKNY ...| 08/01/2005. | CORPORATE REORGANIZATI] ... , 5,460,250 5,293,497 08/01/2008.
649667 R6 1|NEW YORKNY ...| 03/10/2005. | CORPORATE REORGANIZATI] .........cocvevvvvrrrnes | 21,038,987 | ..o 1,000,000 | ......... 1,104,230 | oo 1,043,734 | oo | ereeeene(5,202) | e | eeieieeeend(5,202) | s [ i 1,038,532 08/01/2006.
64966B D6 7[NEW YORKNY ...| 04/14/2005.J P MORGAN... 11,250,000 1,328,013 [ 1,294,279 [ s | e 94T | e | e B 94T) [ | e 1,289,332 | .ovvvverrrrii 08/01/2007.
64966B E2 5[NEW YORKNY ...| 07/14/2005. | BEAR... [SUSTTURRSTRRRRTRRY ISR (<720 (7 A IS 700,000 745,045 728,491 08/01/2009.
64966B HJ 5[NEW YORKNY ...| 08/01/2005. | CORPORATE REORGANIZATI] ... 500,000 534,765 519,367 08/01/2008.
64966B L5 ONEW YORKNY ...| 08/24/2005. [ SALOMON BROS .995,000 1,069,711 ....1,069,350 08/01/2016.
64966B L9 2[NEWYORKNY ...| 08/01/2005. | CORPORATE REORGANIZATI( 1,075,000 1,161,871 1,155,749 08/01/2016.
64966E QE ONEW YORKNY ...| 08/01/2005. | CORPORATE REORGANIZATI( . 130,764 129,348 08/15/2007.
64966E YT 8|NEWYORKNY ... | 07/14/2005. | NATIONSBANK........cocomvrvmrinens [ corrirnnrrmrinrinsennns | 10000 1,728,265 | ..o 1,620,000 744740 | o 1,703,632 [ e | e (11,278) | e | e (11,.278) [ [ i 1,692,354 | ..oovvvinrrin 11/01/2008.
64970K WR 4[NEW YORK N 'Y CITY MUN WTR ...| 07/15/2005. | BEAR... 3,000,000 3,334,200 3,237,865 06/15/2011.
649835 V9 3[NEW YORK ST DORM AUTH REV ...| 03/02/2005. [ A.G. EDWARDS & SONS.......... [ ccooerrrmrrrrmnmrisenies [ 201,011,730 | ........1,000,000 | ......... 1,082,310 L . N ...1,013,121 07/01/2005.
650034 L8 2[NEW YORK ST URBAN DEV CORP RE... ...| 05/23/2005. [ SALOMON BROS . , ,000 | .ooooeee 1,094,860 10,904)]. (10,904) 1,050,793 03/15/2007.
658203 US 1[NORTH CAROLINA MUN PWR AGU MP........... .1 07/08/2005. | DAIN RAUSCHER.........coonmvveeres | eovrrmreeernnreirneneennne | e 2,269,325 | ......... 2,150,000 2,304,392 | .00c0..2,279,807 | covvvverrerreiies | v (22,096) ..(22,096) 2,257,712 01/01/2008.
658203 ZA 5[NORTH CAROLINAMUNPWRAG .. [|.. 01/01/2005. [ MATURITY .....coorvvrrimmrrrmnnrinnnes [ rvverernsneineesiinsenns [ 201,500,000 | ........1,500,000 | ......... 1,576,880 | ......... 1,500,000 JOJ OO IR 1,500,000 [ .oooeveermerreies | cerrerrererineiinnne 01/01/2005.
658906 NH 1[NORTH DAKOTA ST BLDG AUTH ...| 04/14/2005. A.G. EDWARDS & SONS.......... 2,308,824 2,226,795 .(13,922) 2,212,872 06/01/2006.
659154 N3 8|NORTH EAST INDPT SCH DIST TEX... 112/15/2005. | BONY ....cooovvoveerreinnneeeneeeinsneees | cevrnnseesnnessnnsennes | oo 1,773,875 | 1.....1,675,000 | ... 1,906,284 | ......... 1,878,413 | oo (33,164) | o | 1,845,248 | ..oovvvorvvcranc | s 08/01/2010.
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667027 SZ O|NORTHSIDE TEX INDPT SCHDIST ... ...| 08/01/2005. [ ISSUE CALLED at 100.000........ [ ..cereermrreenererienns [ cvvrirenens 105,000 e | , 08/01/2031.
67759R BU 5| OHIO STATE REV ...| 12/19/2005. | BEAR... 3,507,620 i (121,642)] ..... (121,642)] ... 06/15/2009.
681712 PG 4[OMAHANEB ... ...| 07/18/2005. | FIRST ALBANY........ [ESTTTRRRRRRNY IR 4,544,936 83,348 83,348 |... 04/01/2018.
68450P AX 4[ORANGE CNTY FLA PUB SVC TAXR ...| 03/24/2005. | GOLDMAN (1).... 4,142,560 10/01/2006.
71883R EK 5[PHOENIX ARIZ CIVIC IMPT C ...| 07/15/2005. | J P MORGAN... 2,325,008 07/01/2009.
745145 Y5 5[PUERTORICO COMWLTH ... ...| 09/13/2005. | SALOMON BROS 2,092,580 07/01/2018.
762236 BJ 5|RHODE ISLAND ST ECONOMIC DEV.. ...| 07/07/2005. | FIRST ALBANY........ JRURIRTIUPRRRONOURIRY (PR 4,223,480 06/15/2008.
805777 HK 8[SAYRE PA HEALTH CARE FACS AUT.............. ...| 12/01/2005. | VARIOUS 12/01/2012.
810489 DQ 4|SCOTTSDALE ARIZ MUN PPTY ...| 03/31/2005. | BT ALEX. BROWN, INC............. 07/01/2014.
815626 FF 8|SEDGWICK CNTY KANS UNISC .| ...| 09/27/2005. | WELLS FARGO.. [SPSTTTRRRRRTINY IR 2,197,120 09/01/2015.
837152 CH 8[SOUTH CAROLINA TRANSN INFRAST............. ...| 03/08/2005. [ GOLDMAN (1).... 2,611,450 10/01/2006.
837152 CY 1|SOUTH CAROLINA TRANSN INFRAST.... ... | 04/01/2005. | NATIONSBANK.... 5,511,400 10/01/2030.
837152 KG 1|SOUTH CAROLINA TRANSN INFRAST. ...| 03/10/2005. | GOLDMAN (1).... 3,348,570 3,391,230 10/01/2015.
843375 XD 3| SOUTHERN MINN MUN PWR AGY PWR. ... | 04/12/2005. | BEAR... JRURIRTIRTRRNOUINY (PR 1,051,920 1,000,000 | ......... 1,114,480 01/01/2008.
85141P AC 9| SPRINGFIELD TENN HEALTH & ...| 12/08/2005. [ SALOMON BROS 1,250,000 1,387,525 04/01/2024.
888808 BF 8| TOBACCO SETTLEMENT FING C ...| 12/01/2005. | ISSUE CALLED at 100.000........ 06/01/2019.
88880M AH 4| TOBACCO SETTLEMENT AUTH W . |...] 12/01/2005. | ISSUE CALLED at 100.000... 06/01/2026.
88880T FT 8|TOBACCO SETTLEMENT FING CORP ............ ...| 06/01/2005. | ISSUE CALLED at 100.000........ 06/01/2009.
88880T FU 5|TOBACCO SETTLEMENT FING CORP ........... ...| 06/01/2005. | ISSUE CALLED at 100.000........ 06/01/2010.
91417K AG 6|UNIVERSITY COLO ENTERPRIS ...| 04/20/2005. | UBSW. , , 06/01/2008.
914455 FQ 8|UNIVERSITY MICH UNIV REVS ...| 12/08/2005.| SALOMON BROS 3,048,210 3,000,000 12/01/2006.
92812T HG 9|VIRGINIA ST HSG DEV AUTH ...| 02/01/2005. | CORPORATE REORGANIZATI] ... 250,000 250,000 01/01/2006.
92812T HH 7|VIRGINIASTHSGDEVAUTH ... ...| 02/01/2005. | CORPORATE REORGANIZATI] ... 250,000 250,000 01/01/2007.
75585R BC 8|REAL ESTATE ASSET LIQUIDITY TRUST .| C | 12/12/2005.{ MORTGAGE PAYDOWN........... 92,322 92,322 ...92,265 . ..........1,607 | 03/12/2037.
3199999. Total - Bonds - Special Revenue and Special Assessments..........cc.coeeee. ...445.241496 | ..... 434,282,662 | .....452,879,043 | ..... 447,969,985 |................ 0[..2299,654)]............. .. 14,090,540 | ..... XXX.......
Bonds - Public Utilities
[ 683078 GX_1]ONTARIO HYDRO [....3742515] ........ 3,500,000 [ 3,624,671 | ... [ [......121,586 [ .......121,586 |........37,589 | 06/02/2008.]
[3899999. Total - Bonds - Public Utilities | 3742515 | ... 3,500,000 [ 3624671 [ .... [ 0]....121586 | .....121,586 |....... 37,589 | ... XXX.......|

Bonds - Industrial and Miscellaneous

00130H AK 1[AES CORP .| 06/01/2005. | VARIOUS...........covmmmrrrvimsnnnriiins [ eovvvnneriiisisnsnssinnns | v 157,196 | ....eee. 155,000 (714) 11/01/2007.
004398 AE 3|ACCURIDE CORP ... | 08/24/2005. 251,400 240,000 02/01/2015.
00751C AF 1| ADVANCED ACCESSORY SYST CAN PROV.. | U | 02/11/2005. 639,200 680,000 | ...........691,100 | ...........646,000 | ......... 42,749 | .......... (201) ] oo 06/15/2011.
00828B AA 3J|AFFINIAGROUPINC .. ...| 02/17/2005. | J P MORGAN... 256,250 250,000 11/30/2014.
01958X AL 1] ALLIED WASTE INDS INC ...| 03/09/2005. | ISSUE CALLED at 101.689........ | cccooorrvveivnemmrrrinnns | o 442,347 56 01/01/2006.
01958X AS 6| ALLIED WASTE NORTH AMERICA ... | 05/19/2005.| SALOMON BROS 270,300 | ............265,000 | ............297,463 | ............291,802 | ...cooooormrrmmurn | orrrurnad (H0XT0)) EE— 04/01/2008.
02504R AC 1|AMER CASINO & ENTERTAIN ...| 07/07/2005.| BANC OF AMERICA.................. cevneerinsnesssnnsnnns | s 493,481 (212) 02/01/2012.
025816 AP 4| AMERICAN EXPRESS CO ... | 11/30/2005. 980,210 838 11/20/2007.
02744R AH 0| AMERICAN MEDIA OPERATION ... | 11/30/2005. | LEHMAN B..........ooovoervviivnrnnciins | v ...452,650 (2,547) 05/01/2009.
029912 AH 5| AMERICAN TOWER CORP ... | 09/22/2005. | VARIOUS 108,041 (171) 02/01/2009.
03073K AC 5]AMERIGAS ... | 05/03/2005. | CORPORATE REORGANIZATI] .........cccoovvvvvvrne cierenn.509,825 (506) 05/20/2011.
040228 AJ 7|ARGOSY GAMING CONTS .|...| 08/01/2005.| CORPORATE REORGANIZATI] ... 542,910 | ...........505,000 | ............566,498 | ............559,874 | ..cceoovrrrviiiians | s (R ROTZO) — 09/01/2011.
040228 AL 2|ARGOSY GAMINGCONTS ... ...| 08/01/2005.| CORPORATE REORGANIZATI] ... 549,695 01/15/2014.
055395 AA 5[BCP CRYSTAL HLDGS CORP ... | 03/07/2005. | VARIOUS 306,950 06/15/2014.
073902 CC 0|BEAR STEARNS COS INC ...| 09/29/2005.| WARBURG....... SRR [ 2,151,360 07/02/2008.
093645 AB 5[BLOCK COMMUNICATIONS INC ...| 12/12/2005. CORPORATE REORGANIZATI] ... 308,997 04/15/2009.
097014 AF 1|BOEING CAP CORP ...1 02/07/2005. | LEHMAN B..........cooonrvvviinnnrrinnins | v | e 1,350,284 02/15/2007.
14040K CD 8| CAPITAL ONE MASTER TR 200 ...| 02/15/2005. | DEUTSCHE BANK 5,083,984 5,000,000 | ........5,201,172 | ........5,138,484 | ...cccoovvviivuuci | e BTN | e 08/15/2009.
143436 AG 8| CARMIKE CINEMAS ...| 08/29/2005. | LEHMAN B..........cccoorvrvvrrrrrrnnnns 518,388 565,000 02/15/2014.
161546 GY 6|CHASE FUNDING MORTGAGE LOAN. ...| 12/15/2005.| BANC OF AMERICA SRS IS 6,875,313 05/25/2026.
165167 AS 6| CHESAPEAKE ENERGY CORP ... | 06/15/2005. [ ISSUE CALLED at 107.210........ 611,099 660 04/01/2011.
17303C BM 2| CITIBANK CR CD MSTR TR 19 woueer| .. | 10/20/2005. | BARCLAYS US FUN (SRS [ 10,366,016 | .......10,000,000 | .......10,999,219 | ......10,753,285 | ....cccoorrrvrrmuecs | crrvenas (ST 10:5) | [ 03/10/2011.
20825C AD 6|CONOCOPHILLIPS ... | 03/31/2005. | CORPORATE REORGANIZATIQ ........oovvvevveriirnn | e 1,000,000 52 10/15/2007.
20903H AB 4| CONSOLIDATED COMM HLD PRIV PLACE...... ...| 08/25/2005. | ISSUE CALLED at 109.777........ 51,595 04/01/2012.
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210805 DF 1[CONTINENTAL AIRLINES 2000 ...| 10/03/2005. | VARIOUS v e | 120,844 | oo 134,001 115,111 681 115,793 5,052 5,052 |... 10/02/2019.
210805 DG 9| CONTINENTAL AIRLINES INC ...| 10/03/2005. | ISSUE CALLED at 100.000........ 9,774 9,774 46 ...8,684 04/02/2011.
22237L HE 5[ COUNTRYWIDE HOMES ...| 08/17/2005. | CITIGROUP.. 5,237,350 5,000,000 4,773,400 | ........ 4,866,740 | ...ocovvrrrrerrs [ v 17,531 [ oo [ e 17,531 | s [ s 4,884,272 04/15/2009.
224399 AN 5[CRANE CO . ...| 01/18/2005. | WARBURG....... 2,021,780 2,000,000 2,048,500 (225) 2,044,299 09/15/2013.
22541L AA 1| CREDIT SUISSE FIRST BOSTO ...| 01/25/2005. | CS FIRST..... 2,070,060 2,000,000 2,075,540 | ........ 2,028,344 | ..cocovvvvvrvvrrvine | e (1,282) ] oo 2,027,062 08/01/2006.
228227 AY 0[CROWN CASTLE INTLCORP ........... ...| 08/09/2005. | VARIOUS 274,640 250,000 ....246,875 93 247,207 12/01/2013.
228344 AC 1| CROWN EUROPEAN HOLDINGS SA .. ...| 10/25/2005. | ISSUE CALLED at 107.997........ 593,984 550,000 10559,150 | 1iiern858,232 | oo | e (1,429) ] oo 556,803 03/01/2011.
22941R AB 2|CRYSTALUSHLDGS3LLC ...| 03/22/2005. | VARIOUS 246,205 350,000 5,840 228,923 10/01/2014.
23331A AE 9[D.R.HORTONINC .o ...| 04/01/2005. | MATURITY.......... 275,000 275,000 | ... 292,344 | i 276,742 | oo | e (1,742) | oo 275,000 04/01/2005.
25459H AB 1|DIRECTV HLDGS LLC / DIREC .1 05/19/2005. | ISSUE CALLED at 108.375........ . 393,401 363,000 363,000 03/15/2013.
27876G AN 8| ECHOSTAR DBS CORP 05/27/2005. | LEHMAN (1)....cooomeveercernereenees 203,206 205,000 209,634 10/01/2008.
29382R AB 3|ENTRAVISION COMMUNICATION .. ..| 08/16/2005. | ISSUE CALLED at 102.669........ | c.cooerrverermerrmeirnnins | crerrennn. 764,880 | e 754,943 03/15/2009.
29444N AH 5]|EQUISTA CHEMICAL/FUNDING... ...| 05/20/2005. | SALOMON BROS 72,663 05/01/2011.
30257C AA 8|FPL ENERGY WIND FUNDING ... ...| 06/27/2005. | MORTGAGE PAYDOWN........... 77,625 06/27/2017.
31331IN NJ 9|FED FARM CREDIT ...| 03/24/2005. | MATURITY.......... ....1,000,000 03/24/2005.
3133MV ZA 4|FEDERAL HOME LN BKS ...| 03/08/2005. [ COUNTRYWIDE..........c.ooccormmveerns [ eormmrrrmrerenneeinnnees | 25,885,446 | ........6,000,000 | .........6,107,280 | .........5,069,601 | ..coovvermrrermrcc | corrrrsec(d,086) [ oo 6,065,516 02/15/2008.
345397 TY 9[FORD MOTOR CR CO ...| 04/13/2005. [ BARCLAYS US FUN.......coouvvernes [ v | 20000 1,613,308 | ........1,750,000 | .........1,653,995 | ... 1,670,721 [ ooovvivovvvrvecn | e 2817 [ [ 2817 | s [ e 1,673,338 10/25/2011.
345397 TZ 6|FORD MOTOR CR CO ...| 05/19/2005. | VARIOUS 2,076,563 10/01/2013.
358497 AC 9|FRIENDLY ICE CREAM CORP PRIV PLACE....|...| 05/03/2005. | GOLDMAN (1).... .75,000 06/15/2012.
370334 AS 3|GENERAL MLSINC ...| 04/21/2005. | CORPORATE REORGANIZATI] ... 533,672 02/15/2012.
370425 SC 5| GENERAL MTRS ACCEP CORP .| ...] 05/25/2005. | VARIOUS e | 2,496,458 02/01/2012.
373298 CB 2| GEORGIA PACIFIC ..o ...] 09/13/2005. [ SALOMON BROS.........coovvvemmves [ rrsvrrrrmsrrinnerrnnnens | 2000 1,058,750 | ........1,000,000 | .........1,026,625 | ........1,024,602 | .............. 116 | oo (d,831) [ e | eeeieeed(8,515) | s [ s 1,020,087 07/15/2008.
382550 AT 8|GOODYEARTIRE&RUBRCO .. ..| 07/19/2005. | GOLDMAN (1).... 175,000 07/01/2015.
40862P AC 1|HAMMONS JOHN QHOTELS L P ...| 09/02/2005. | ISSUE CALLED at 111.766........ | c.cocovervvreriivevnrenns | 01,117,657 | ........1,000,000 | .........1,040,406 | .........1,036,945 | .ccooeverrvmriveies | ceeereeend(2,635) | covrevreierens [ evireeeen(2,635) [ v | e 1,034,310 05/15/2012.
428236 AE 3|HEWLETT PACKARD CO ...| 12/14/2005. | GOLDMAN (1).... 2,017,172 2,000,000 2,048,998 12/15/2006.
44108E AK 4[HOST MARRIOTTL P ...| 03/14/2005. [ ISSUE CALLED at 100.000... 200,000 200,000 201,166 02/15/2006.
441812 GK 4[HOUSEHOLD FINANCE CORP. ...] 09/01/2005. [ VARIOUS.........ovvvevrreerrernserinn [ eervneeisserinnseeinnenns [ evven 2,165,500 | ......... 2,000,000 | .........2,163,380 | .........2,066,495 | .......cccoeervunnne 2,064,670 03/01/2007.
456866 AQ 5[INGERSOLLRANDCO ... ...| 02/22/2005. | CITIGROUP.. 3,351,595 3,250,000 3,248,948 05/15/2006.
460146 BQ 5|INTL PAPER CO ... | 08/16/2005. [ WARBURG..........ovvvermrrernerrnnns [ eernrreemnnreenseeinnnens [ v 1,416,785 | ......... 1,350,000 | .........1,406,837 | ........ 1,397,643 [ ...ooocovvvimmmrc | cererec(3,185) | e [ i nd(3,185) [ e | e 1,394,458 10/30/2012.
552078 AL 1|LYONDELL CHEMICAL CO . ...| 05/20/2005. [ SALOMON BROS.........coovvvmrnee [ eormmrrrmnreinnmeiiennes [ v 158,250 | ovvonnees 150,000 160,144 05/01/2007.
552953 AA 9|MGM GRAND INC ... ...| 02/01/2005. | MATURITY.......... 3,372,000 3,372,000 3,372,000 02/01/2005.
571748 AM 4 MARSH & MCLENNAN COS INC ...| 01/31/2005. | GOLDMAN (1).... [ESSTTRNY IS 198,010 | covvvvrnees 200,000 181,796 07/15/2014.
571783 AD 1| MARSH SUPERMARKET INC ....c.cceoovvrrnrirnnns ..| 05/18/2005. | FIRST TENNESSEE.................. 244,688 250,000 232,497 08/01/2007.
584105 AB 6| MEDEXINC ...| 04/06/2005. | CORPORATE REORGANIZATI] ... 60,456 55,000 55,000 05/15/2013.
61744A AN 0 MORGAN STANLEY & CO INC ...] 03/09/2005. [ BONDS DIRECT.......oormrveermmrrens [ eormmeremneeermmmeiinnees [ cevvens 1,964,320 | ......... 2,000,000 | .........1,936,120 | o000 1,947,625 | oo | v 1748 | e | il 748 | i | e 1,949,371 05/15/2010.
629377 AS 1[NRGENERGYINC ....cccoovervrnn ... 09/12/2005. [ VARIOUS.........ovvvemvrrinrrirnnerinn [ eevnreiimsnrienneeinnnens [ v 138,295 | oo 128,000 127,978 12/15/2013.
638477 AB 5[NATIONAL WATERWORKS IN ...| 07/14/2005. | ISSUE CALLED at 118.793... 639,106 538,000 | ............595,442 | .......... 589,476 | ..ccoooormrrermncc | corrrerd 584,800 12/01/2012.
64015Y AB O0|NEIGHBORCAREINC ... ...| 08/18/2005. | ISSUE CALLED at 109.685 76,779 70,000 .70,000 11/15/2013.
655844 AU 2[NORFOLK SOUTHERN CORP . ...| 04/19/2005. [ LEHMAN B........coovvvorrrrrrrrririnens 3,077,280 3,000,000 2,762,907 09/17/2014.
683385 EB 0| ONYX ACCEPTANCE AUTO TRUST ...| 11/17/2005. | MORGAN STANLEY.. 5893,828 | ......... 6,000,000 5,999,548 03/15/2010.
693476 AL 7|PNC FUNDING COR ...] 03/01/2005. [ CITIGROUP.........coerrrernereraneens [ eornerernseresnneeensnees [ v 1,059,140 | ......... 1,000,000 | ...........909,470 | ............952,363 | .ccooormmerrrvcrnne [ o 954,099 02/15/2009.
69350E AG 5|PP&L TRANSITION BOND COMPANY ...| 02/03/2005. | WACHOVIA 5,209,616 06/25/2009.
694308 GC 5|PACIFIC GATEWAY EXCHANGE INC . ...| 11/14/2005. J P MORGAN... 949,940 | ......... 1,000,000 997,970 03/01/2011.
697933 AS 8|PANAMSAT CORP PRIV PLACE ...| 04/01/2005. | STANDISH, AYER & WOOD..... | ... 95,920 88,000 .88,000 08/15/2014.
71343X AC 8|PEPSIAMERICAS INC MTN BE ...| 05/13/2005. [ ISSUE CALLED at 99.903.......c.. [ ovvreervrrerrmerirnnnnns [ cvvreenens 999,030 | ....ooco. 1,000,000 | .........1,015,910 | .........1,010,082 [ ...coocovvrrrrmrcrs | corirans (1,316) [ oo | e 1,316) [ i | v 1,008,766 09/12/2007.
72347C AC 8| PINNACLE SYSTEMS INC ...| 10/21/2005. [ LEHMAN B.......cccccoorirrrrnn. 551,650 620,000 L(1,176)|. 639,339 12/01/2013.
74039* AD 2|PREFCO Il LTD PTN ACQ NOTES .. ... | 08/02/2005. | VARIOUS 600,000 600,000 | ... 177,539 [ ... 1,072,289 [ oo e 75,970 | e [ o0 75,970 [ s | s 1,148,259 08/01/2019.
74913R AA 9| QWEST SVCS CORP ...| 06/15/2005. | ISSUE CALLED at 110.979........ 294,093 265,000 | ............296,800 | .......... 288,417 | oo | o (EI01:)] — 285,209 12/15/2007.
749564 AA 8|RHDONNELLEY FIN CORP ...| 12/01/2005. | CORPORATE REORGANIZATI] ... 272,932 260,000 (847) 263,182 12/15/2010.
75952B AM 7| RELIANT ENERGY INC ...| 11/03/2005. | MERRILL.. 540,000 540,000 12/15/2014.
76182K AK 1|REYNOLDS R J TOB HLDGS IN ...| 07/01/2005. | ISSUE CALLED at 99.990.......... 225,000 2290 220,737 05/15/2006.
780153 AM 4| ROYAL CARIBBEAN CRUISES ... | 12/08/2005. 200,000 [ .ovvreree 72,000 [ oo 73,079 [ e [ s 15,308 ..o 88,388 05/18/2021.
784635 AG 9|SPX CORPORATION ...| 03/24/2005. | ISSUE CALLED at 111.046 400,000 400,000 01/01/2013.
784635 AH 7[SPX CORPORATION .1 03/24/2005. | ISSUE CALLED at 107.225. ....130,000 130,000 06/15/2011.
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828806 AC 3|SIMON PROPERTY GROUP LP... ...| 01/19/2005. | MORGAN STANLEY.. 978,860 KN ST B 3 ...999,780 01/30/2009.
83001P AB 5|SIX FLAGS INC ...| 02/07/2005. | CORPORATE REORGANIZATI] ... 576,125 287 287 ...533,086 02/01/2009.
846425 AK 2[SPANISH BROADCASTING SYS ....... ...| 06/21/2005. | RAYMOND................ 325,621 (2,604) [ ..o | e (2,608) | s ...321,906 11/01/2009.
853258 AF 8| STANDARD COMMERCIAL CORP PRIV PLACH ... | 03/17/2005. | ISSUE CALLED at 111.010........ 321,930 04/15/2012.
879482 AA 5|TELENET GROUP HOLDING NV ... ... | 11/23/2005. | ISSUE CALLED at 74.423. 27,536 | ..ooeeernn 37,000 [ oiiiinrnni21,200 | i 21,678 i | e (15,540) [ .cvovverrirrrinne 06/15/2014.
87971K AE 7|TEMBEC INDUSTRIES INC ...| 09/23/2005. | MORGAN STANLEY.......ooovemmeee [ o ...107,200 118 03/15/2012.
88033G BB 5| TENET HEALTHCARE CORP ...| 01/26/2005. | FIRST TENNESSEE ...694,750 02/01/2015.
881609 AN 1[TESORO PETROLEUM CORP ...| 12/09/2005. | ISSUE CALLED at 100.000........ 199 04/15/2008.
881685 BH 3|TEXACO CAPITALINC ... ...| 04/13/2005. | DUNCAN WILLIAMS......... 925 12/01/2008.
882491 AH 6|TEXAS INDUSTRIESINC .. ...| 06/20/2005. | ISSUE CALLED at 116.446 06/15/2011.
895953 AB 3| TRICON GLOBAL RESTAURANT .... ...| 12/05/2005. | BANC OF AMERICA........cccoocoons | o | 21,128,048 | ........1,070,000 | ........1,079,499 | ... 1,077,531 | oo | o (GIRCEEIC) ] — 05/15/2008.
895953 AD 9| YUM BRANDS INC ...| 01/21/2005. | FIRST TENNESSEE.................. (192) 04/15/2011.
900419 AA 0| TURNING STONE CASION ENT ...| 03/31/2005. | BANKAMERICA........coooonvvermnens [ eormmrermnrrinneeinnnens | 2000000.250,000 | ...........250,000 | ............270,950 | ..ooe00ren. 267,369 [ oo | v (W RVLRD] — 12/15/2010.
902118 BE 7[TYCO INTL GROUP .......cccoovvunnce. ... | 11/16/2005. | VARIOUS 448 10/15/2011.
90348A AG 4|UBIQUITEL OPER CO ...| 11/22/2005. | ISSUE CALLED at 100.000 03/01/2011.
90390M AP 5| USA EDUCATIONINC ............. ...| 11/08/2005. J P MORGAN... 04/10/2007.
925524 AJ 9[VIACOM INC .1 03/17/2005. 3,250,000 07/30/2010.
959425 AT 6|WESTAR ENERGY INC ...| 02/25/2005. 200,000 05/01/2007.
00433) AA 3|ACCESSRDSEDMONTONLTD ... C [ 12/07/2005. | VARIOUS.........oocoorrrrrrmnriirnnrinns | o | v 713 | s 1,371,831 | ... 1,447, 611 09/30/2037.
136069 BG 5|CDN IMPERIAL BK OF COMMERCE C [ 12/01/2005. 2,011,120 2,000,000 .1,998,800 01/31/2011.
39191Z AD 1|GREATER TORONTO ARPTSAUT ... C [ 11/18/2005. 3,661,651 3,350,000 3,471,270 01/30/2012.
39191Z AG 4|GREATER TORONTO ARPTSAUT ... C [ 09/20/2005. 3,647,700 3,500,000 | .........3,497,130 3,500,000 06/02/2008.
780092 AB 5|ROYAL BK CDA MTN CDS- C | 08/15/2005. 2,950,000 2,950,000 | ......... 3,115,200 3,056,342 08/15/2010.
78009Z AC 3|ROYAL BK CDA MTN CDS- C | 04/06/2005. [ RBC........cooormrerierriransinererienins | eeveerinesiesinsniisnens | ovvieens 3,294,370 | ......... 3,100,000 3,303,763 | .........3,271,085 | oo | cvrerrrenn(4,856) [ oo [ e (4,856) [ 3,266,229 01/22/2013.
80802T DH 8| SCHOONER TRUST SER 2005-4 CL A- 1 . 12/12/2005. | MORTGAGE PAYDOWN.. 51,049 09/12/2020.
891160 ES 8| TORONTO DOMINION BK ONT ....... C | 09/16/2005. [ RBC DOMINION 4,362,394 . 07/31/2012.
4599999. Total - Bonds - Industrial and MISCEIIANEOUS.................ovvivviviieiiiiiies et ssensesees ....133,553,661 X ,116) .. X
6099997. Total - Bonds - Part 4. ..761,474563 | ..... 727,735,218 | ..... 759, 246 230 ) ,007, 25 276,288
6099998. Total - Bonds - Summary Item from Part ...335,813,565 | ..... 319,965,063 | ..... 335,885,360 | .....335,885,360 { ..o | ..s(371,201) | oo f (371,201) 335,514,150 { ..o o 299 41 ... 299 411 ..4511,474
6099999. TOHAI = BONDS. ...ttt ettt AL E LRttt .1,097,288,128 | ..1,047,700,281 | ..1,095,131,590 | ..1,089,440,166 | ......... 96,529 | ...(3, 014 J02)] 0].. [PRSAERNE)] — 0]...1,086,521,992 | ......cccc..... 0 ]..10,766,123 | ..10,766,123 |.29,787,762
Preferred Stocks - Banks, Trust and Insurance Companies
31358679 4[FEDERALNATLMTGASSN ... [...]01/04/2005. ] MORGAN STANLEY................. | 2,000.000 ...112,750 ...100,000 | .......... 100,000 f ..o | e [ i 0 ...100,000 | .o | e 12,750 | ........ 12,750 | | e XXX.......

6299999 Total - Preferred Stocks - Banks, Trust and Insurance COMPENIES.............oeiiriieicireiisie s ssssssenssssseses ...112,750 ....100,000 | ............100,000 | ..cccoovveeen o0 L0 0 ..100,000 | ............0 ] ........ 12,750 | .........12,750 |................0 | ... XXX.......
6599997. Total - Preferred Stocks - Part 4..

6599999. Total - Preferred Stocks. ....100,000

Common Stocks - Banks, Trust and Insurance Companies

06652B 10 3|BANK UNITED CORP ...| 01/31/2005. [ SANDLER..........coovvermrrvermnerrrnnee | +2.24,200.000 | ..........704,199 | ..o XXX i | e .683,522 | ... 773,190 | .o (89,668)| .

313586 10 9|FEDERAL NATL MTG ASSN ... | 12/02/2005. 523,931)

46625H 10 0]JP MORGAN CHASE & CO ...| 05/11/2005. ...6,702

617446 44 8| MORGAN STANLEY DEAN WITTER&CO .| 11/04/2005. | BNY BROKERAGE..........ccocooier | covnnes 50 000 000 .28,822

G2177# 10 2|CORLTD e, .| 06/06/2005. | CORPORATE REORGANIZATI( .....206,000.000 | ..........222,670 | ... XXX.oooooooe | 0000000 206,000 | oo | e 206,000 206,000 | ..ooooviierienns | v 208,000 | oo | e 16,670 |......... 16,670 | .o | e XXX..oeue
6799999. Total - Common Stocks - Banks, Trust and InsuranceCompanles ........................................ (372,075) | oo 0 0. (372,075)] .oovennnd 0f.....9874445 | .......0 | ... (783,091)] ..... (783,091)]...... 108,411 |..... XXX.......
Common Stocks - Industrial and Miscellaneous

000886 30 9|ADC TELECOMMUNICATIONS,INC ... ..| 12/02/2005. | VARIOUS

001963 10 7[A.S.V.INC ...| 08/09/2005. | ESI SEC....

00206R 10 2| AT&T INC ...| 10/24/2005. | VARIOUS..

002535 20 1[AARON RENTS INC ...| 07/28/2005.

004930 20 2[ACTIVISION INC ...| 08/09/2005.

00651F 10 8|ADAPTEC INC ... | 03/14/2005.

00724F 10 1]ADOBE SYSINC ...| 08/09/2005.

00845V 30 8|AGERE SYS INC .1 09/14/2005.

00846U 10 1]|AGILENT TECHNOLOGIESINC ... .. 10/31/2005.

012653 10 1|ALBEMARLE CORP ...| 05/27/2005. .

013817 10 1]ALCOA, INC .1 12/07/2005. | VARIOUS...........ccoovvrmerrnrnnernnne | ....150,000.000 | .......4,242,297 | ... XXX.......... 5,414,309 (1,172,011)] ..(1,172,011)].........90,000 |....XXX.......
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016255 10 1[ALIGNTECHNOLOGYINC ... .| 12/31/2004. | VARIOUS..........coovvvrmmrrrmnerirnnns | e 69,550.000 | ...........749,918 | ... XXXorvoorvver | wovvrne 1,239,248 1,239,248

01626P 40 3|ALIMENTATION COUCHE TARD ...| 04/12/2005. 1,215,874 ...1,215,874

018581 10 8|ALLIANCE DATA SYSTEMS COR ... | 08/09/2005. ..82,998 82,998

019589 30 8|ALLIED WASTE INDS INC ...| 09/13/2005. 236,502 236,502

02148M 10 O|ALTIRISINC ... | 03/09/2005. 891,403 891,403

02364L 10 9|AMERICA SERVICE GROUP INC ...| 07/07/2005. 1,206,247 | .........1,562,030 | .....(355,782) | ..oovvevrrrrermrerens | eervmnrerrnneinnes [ eeeeeee(355,782) [ v | i 1,206,247

024061 10 3|AMERICAN AXLE & MFGHLDGS ... ..| 09/23/2005. 117,152 117,152

02649V 10 4[AMERICAN HEALTHWAYS MGMNT ... | 08/09/2005. ....255,939 255,939

026874 10 7[AMERICAN INTERNTIONAL GROUP ...| 10/31/2005. .1,500.000 109,461 109,461

02886P 10 9|AMERICAN PHARMACEUTICALS .1 07/15/2005. 4,600.000 313,724 313,724

03073T 10 2|AMERIGROUPCORP  .....f.. 10/25/2005. | VARIOUS...........coovvermmrrrmneiinnnee | e 50,000.000 1,073,875 | ........ 1,891,500 | .....(817,825) | ..oovvevrrreerrereens | e [ eeeeeen(817,625) [ oo | i 1,073,875

031162 10 O[AMGENINC s .| 08/03/2005. | LYNCH JONES........coccoormmrvrmrrrs | oo 35,000.000 2,013,300 2,013,300

032346 10 8|AMYLIN PHARMACEUTICALS INC ...| 07/28/2005. [ VARIOUS.........cocooormerrererrrnrerens | ceees 153,000.000 13,413,943 3,413,943

035229 10 3|ANHEUSER BUSCH ... | 12/14/2005. | VARIOUS........cconmmerrrvimmeneriinss | o 110,000.000 5,711,705 5,711,705

035290 10 5[ANIXTER INTERNATIONAL INC ... | 10/05/2005. .2,900.000 ..85,415 85,415

03674E 10 8|ANTEON INTL CORP ...| 09/29/2005. 6,200.000 | .......1,571,434 | . XXXooiooiee | 2000 1,059,376 | ... 1,515,332 | .....(455,956) [ ...voociecens [ e | e (855,956) [ i [ e 1,059,376

037833 10 O|APPLE COMPUTER ... | 12/06/2005. 0 775,527

03822W 10 9|APPLIED MICRO CIRCUITSCORP ... ..| 10/04/2005. | VARIOUS..........cccoooeermrvermmerrnnnee | ..430,000.000 | ........1,409,100 |.......XXX.....cc.. | .........1,685,160 | .........1,810,300 | ... (RPATT0) ) IR IR ((PATT0) ) IO S 1,685,160

040149 10 6[ARGON STINC ... | 08/09/2005. reeerenn 1,098 1,098 216,855

043353 10 1|ARVINMERITORINC ...| 07/01/2005. 393 199,078

045174 10 9|ASK JEEVES INC ...| 03/21/2005. . 000 | oooerrn889,445 | oot XXX | 821,733 | 868,750 | .. 152,983 [ s [ e | e 152,983 821,733

05329W 10 2[AUTONATION INC ...| 10/06/2005. [ SANFORD..........cccoomrrermrrrrrmneens | crverees 3,900.000 | oovrrerrn 77,022 | covorc e XKX e | e 57,662 | i 74919 | 57,662

05367P 10 0|AVID TECHNOLOGY,INC. ...| 08/09/2005. 300.000 | weoovvrreee e 171 [ XXX | v 15,462 | 18,525 | 15,462

053893 10 3| AVOCENT CORP ... | 04/04/2005. | BEAR........ccvvverrreerrensrinmnsenens | ceveees 17,200.000 684,852

054540 10 9|AXCELIS TECHNOLOGIES INC ...| 06/06/2005. [ LYNCH JONES.........cccoovemmmrrrns | wenen 226,024.000 | ........1,649,104 | ... XXX.oooooes | 1,775,518 | ... 1,837,575 | oio (62,057 [ oo | s [ eeiieed(62,057) [ oo | i 1,775,518

05548 10 6|BJ'S WHOLSESALE CLUB INC ... | 09/30/2005. .2,400.000 58,698

057224 10 7|BAKER HUGHES, INC. ...| 08/11/2005. 0,000.000 448,273

06646R 10 7|BANKNORTH GROUP INC NEW ...| 03/03/2005. .1,700.000 .39,802

07556Q 10 5|BEAZERHOMESUSAINC ... .. | 04/05/2005. | SANFORD.........oorvrvermrrrerereernnnes | cvvvernne 1,200.000 .38,296

09578R 10 3|BLUE NILE INC ...| 11/14/2005. 772,026

099724 10 6|BORGWARNER INC ... | 09/23/2005. 120,671

109641 10 0]BRINKER INTERNATIONAL INC ...| 06/16/2005.

110122 10 8|BRISTOL MYERS SQUIBB CO ...] 05/02/2005. [ VARIOUS.........ooovvemerrimrrirmarrins [ e 60,000.000

111320 10 7|BROADCOMCORP . .| 07/22/12005. | VARIOUS..........coovvvrmrrrrmnerirnnee | crreens 50,000.000

111621 10 8|BROCADE COMMUNICATIONS SYS ...| 06/08/2005. [ VARIOUS.........ooooommmrremmrrrmnriens | crees 449,200.000

117043 10 9|BRUNSWICKCORP ..] 03/11/2005. | VARIOUS..........coovvvrmmrrrmnerirnnes | v 46,800.000

122014 10 3|BURLINGTON RESOURCES INC .| 12/13/2005. [ VARIOUS.........oovvvererrirrrrrnrerens | eeees 190,000.000

12497T 10 1|CBRICHARD ELLIS GROUP IN ...| 08/09/2005. | VARIOUS........cocovevmerverirnriirens | s 24,400.000

125581 10 8|CIT GROUP INC ...| 01/21/2005. 9,000.000

12618T 10 5[CRAINTLINC ... | 08/09/2005. | ESI SEC.........ovvemrrrrrrnririnersees | corveinne .000 | ........ 170,768 | .......XXX.......... 0

126650 10 0]CVS CORP ...| 08/03/2005. I 310,000.000 | -.......9,269,305 | .......XXX.......... ..(3,053,696) voee | +(3,053,696)

152312 10 4|CENTEX CORP ... | 11/23/2005. N 10,000.000 | ..........757,889 | ...ccc.. XXX.oorsvves | e 577,891 | ............595,800 | ....... (17,909) B (17,909)

162456 10 7]|CHATTEM INC ... | 08/09/2005. reerr:2,800.000 0

167250 10 9|CHICAGO BRIDGE & IRON CO . ...| 11/01/2005. [ VARIOUS.........coovvverrrernrrrnrciens | oo 103,800.000 ....(42,620) 2,033,380

184502 10 2| CLEAR CHANNEL COMMUNICATIONS ...| 02/28/2005. [ VARIOUS.........cocoovmmerrirmrrrrnacrins | cenen 235,000.000 . 7,385,306

191216 10 0|COCA COLACO ...| 04/19/2005. [ LYNCH JONES..........cocovvrmmmrns [ veveras 30,000.000 . ....1,330,900

192446 10 2| COGNIZANT TECHNOLOGY ... 06/17/2005. [ BB&T......ooovvverrrererriirereienniinnns | cvvenas 28,400.000 | ........1,410,702 |......... XXX e —e 7R ) 292,811

20030N 10 1]COMCAST CORP CLA ...| 12/01/2005. [ VARIOUS.........ooocvermrerermrririserens | ceees 505,000.000 | ...... 13,607,780 | ......... XXX oo | o 14,445,584 ) (ST SO 14,445,584

205862 40 2|COMVERSE TECH ... | 08/09/2005. | VARIOUS.........cmmvervvvrimrnrrriiranes | vereens 32,800.000 ...756,791 639,797 ) 639,797

21036P 10 8| CONSTELLATION BRANDS INC ...| 06/17/2005. 1,000.000 369,577 ) 226,611

216640 10 2[COOPER CAMERONCORP ... ..| 08/10/2005. 0 278,312

216648 40 2[COOPER COS INC ...| 11/28/2005. [ VARIOUS.........cccooommvvrirmvrrnncrns | 200.21,906.000 | ........1,303,758 | ........ XXXorririirr | 1000rer1,209,908 | .........1,546,345 | ..... (336,436) | .ovvvvvrvvrererrenns [ v [ v (336,436) | ..veovvvvrerrins [ v 1,209,908

221485 10 5[COST PLUS INC/CALIFORNIA .1 01/27/2005. | VARIOUS..........ccoovvvcrmmrermmrrcinnnee | 116,700,000 | ...........454,203 | ..o XXXooovvoiee | vivveenn 804,670 | ..........536,571 | ......... 68,099 68,099 604,670
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22160N 10 9] COSTAR GROUP INC. ...] 08/09/2005. [ ESI SEC.......coovmvvrmrrerieerireeens | cevereees 3,550.000 ....135,635 0 135,635 32,001 32,001

222816 10 0| COVANCE INC ...] 07/15/2005. [ LYNCH JONES.........ccooovvmmmrrrns | ceeer 101,000.000 1,789,910 (2,123,840) [ ..o e | e (2,123,840 [ ...ovvvvrvveees | v 1,789,910 | ..ovvvvrrries ....3,104,126 | ....3,104,126

22943F 10 O|CTRIP COM INTL LTD . .| 11/11/2005. [ VARIOUS.........ovvvervvrrirerrirnserinn [ e 12,300.000 | ...........694,721 | ..cocc.. XXX oorvvves | 00 592,712 | ...........566,046 | ......... 26,666 26,666 592,712

232806 10 9|CYPRESS SEMICONDUCTOR CORP ...| 10/11/2005. ...21,500.000

232820 10 O|CYTEC INDUSTRIES INC ... | 10/18/2005. .2,700.000 | .oooeerer 112,327 | oo XXX | 83,728 | i 138,834 | (55,106)

232946 10 3|CYTYC CORPORATION ...| 08/09/2005. 7,900.000 ..(179,889) .

235811 10 6|DANA CORP ... | 11/04/2005.| SANFORD.........convvvrrevmvereririrens | veveees 17,600.000

247916 20 8|DENBURY RESORCES INC ...] 10/10/2005. [ VARIOUS.........oocvvemeerirerrirnnerinn [ v 14,600.000

257867 10 1[DONNELLEY RR & SONS CO ...| 01/03/2005. .1,000.000

26874Q 10 O|ENSCO INTL INC ... | 08/09/2005. 1,000.000

28139T 10 1|EDUCATION MANAGEMENT CORP ...| 08/09/2005.

29364G 10 3|ENTERGY CORP NEW ... | 08/02/2005.

29444U 50 2]|EQUINIXINC ...| 08/09/2005.

298736 10 9|EURONET WORLDWIDE INC ... | 08/09/2005.

302445 10 1|FLIR SYSINC ...| 08/09/2005.

311642 10 2|FARO TECHNOLIGIES INC ...| 11/07/2005.

31410H 10 1|FEDERATED DEPARTMENT STORES ...| 08/10/2005.

315616 10 2[F5NETWORKINC.COM .. ..| 08/09/2005.

337932 10 7|FIRSTENERGY CORP ... | 06/10/2005.

36466R 10 1| GAMESTOP CORP ...| 10/03/2005. | PIPER JAFFREY..

367905 10 6|GAYLORD ENTMT CO NEW ...| 08/09/2005. | ESI SEC

36866T 10 3| GEN-PROBE INC NEW ... | 04/29/2005.

374276 10 3[GETTYIMAGESINC . .| 12/13/2005.

398905 10 9| GROUP 1 AUTOMOTIVE INC ...| 03/10/2005.

402040 10 9|GUITAR CENTERINC ...| 08/09/2005.

412822 10 8|HARLEY DAVIDSON INC ... | 11/23/2005. 1,486,726

415864 10 7[HARSCO CORP ...| 02/08/2005. .46,817

42210P 10 2[HEADWATERS INC ...| 08/09/2005. 268,830

422211 10 2|HEALTHEXTRAS INC ...| 08/09/2005.

428236 10 3|HEWLETT PACKARD CO ... | 10/05/2005.

428656 10 2[HIBERNIA CORP ... | 11/25/2005.

444482 10 3|HUGHES SUPPLY INC ...| 03/10/2005.

45168D 10 4|IDEXX LABS CORP ... | 10/31/2005.

452526 10 6|IMMUCOR INC ...| 10/13/2005.

453235 10 3|INAMED CORP ...| 04/29/2005. [ VARIOUS.........ccocooommmvermmrermnniens | +.....19,400.000 | ........1,248,189 | ... XXX.......... | .........1,080,669 | ........1,227,050 | ..... (146,381)].

457153 10 4[INGRAM MICRO INC . ...] 09/19/2005. [ SANFORD..........cccormvvvermvererrireens | cerrenn4,600.000 | .............82,768 | ..o XXXorroriinr | vvvrierrr.60,816 | .............95,680 | ....... (34,864)

45806@ 10 9|INSURANCE SERVICES OFFICE, INC. ...| 12/07/2005.

458140 10 O|INTEL CORP ...| 06/02/2005. | VARIOUS.........cccoveemervmrinriinnnes | 20..70,000.000 | ........1,921,620 | ..oooe.. XXXerrvvies | 000000 2,231,470 | oo 1,637,300 | .coenee

46120E 60 2|INTUITIVE SURGICAL INC ...| 11/14/2005. 11,077,536 | .. voee | e (5,154,862)

46262E 10 5|IPAYMENT INC ... | 05/13/2005. ..(1,197,671) B (1,197,671)

466313 10 3|JABILCIRCUITINC s ..| 11/07/2005.

480074 10 3|JONES APPAREL GROUP INC ...| 12/01/2005.

481165 10 8|JOY GLOBAL INC ...| 10/07/2005.

49460W 20 8] KINETIC CONCEPTS INC ...| 07/11/2005.

500255 10 4[KOHLS CORP ...| 06/14/2005.

521865 10 5|LEAR SEATING CORP. ...| 11/29/2005.

53217R 20 7|LIFE TIME FITNESS INC ... | 08/09/2005.

548661 10 7|LOWES COS INC ...| 07/19/2005.

552880 10 6|MGI PHARMA INC ... | 12/28/2004. ......13,100.000

553530 10 6|MSC INDL DIRECT INC .| 07/22/2005. [ VARIOUS.........ovvverveerirerrirnicrinn [ e 58,400.000 | .......1,912,160 | ... XXX.coocovvor | 100eer1,035,653 | ... 1,213,160 | .....(177,507) | ccvooovvvvrvvrrnnns [ v | oo (177,507) | s [ 01,035,653 [ oo

556100 10 5|MACROMEDIA INC ...| 12/07/2005. [ VARIOUS.........oooveerrrererrrraciens | ceeee 101,400.000

56418H 10 0|MANPOWER INC .| 04/19/2005. [ BEAR.......oomvvvrrrirerrireerineniinnes [ cevinad 53,900.000

567908 10 8|MARINEMAX INC ...| 08/09/2005. .1,300.000

571903 20 2[MARRIOTT INTL INC NEW .1 08/09/2005. | ESI SEC.......ovveemrrernneiireeririneee | ceveennne 1,000.000 63,400
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577778 10 3|MAY DEPT STORES CO ...] 01/21/2005. [ SANFORD..........cocoomereermrcrrnnrrens | ceverees 3,300.000 LA11,440 | XXX , , 0 64,138

583334 10 7|MEADWESTVACO CORP ...| 06/03/2005. | CORPORATE REORGANIZATI] .........8,850.000 | ...........261,075 | ... XXXorroronee | v 191,073 | ......299,927 | ....(108,854) | ooooovvervirenne [ o [ e (108,854) 191,073

584688 10 5[MEDICINES CO ...| 01/26/2005. \ PO IS (72,306) 863,694 .

58552D 87 9| STANDISH MELLON H/Y BOND FUND ... | -] 03/31/2005. 2153086179 ..(2,322,685) (2,322,685) 33,076,895 ....2138723 . 138723

589331 10 7|MERCK & CO INC ... | 04/21/2005. | VARIOUS........commmerrrerneneriiinss | o 420,000.000 (13,223,263) ) 275,537 .13,137,938 | ..13,137,938 | ...

595137 10 0| MICROSEMI CORP ...| 04/14/2005. [ VARIOUS.........ooocvemmmreermererrserens | ceees 127,600.000 ..(1,220,241)|. ) 994,895

601073 10 9|MILLIPORE CORP ...| 02/01/2005. | VARIOUS........cccoovevvmrrvmrrnrirenes | 20...33,100.000 | ....... 1,431,117 | oo XXX | 00000 1,822,328 | ........1,648,711 | ....... 173,617 | o | v [ ool 173817 [ s | v 1,822,328 | oo

607828 10 O[MODINE MAUFACTURINGCO ... ... | 06/28/2005. 80,135

611742 10 7[MONSTER WORLDWIDE INC ...| 08/09/2005. [ VARIOUS........cccccoommmrvrmmrermneeens | +.....31,700.000 | ...........970,667 | ........ XXXoorooioier | evvrnv...898,165 | ........1,066,388 | ... (168,223) 898,165

62913F 20 1|NIIHLDGS INC ...] 08/09/2005. [ ESI SEC.......ccovvrvmrmrrrieerirerers | 000000.8,300.000 | ..........636,378 | ..ooooe.. XXXorrrrivnr | v 313,715 | .. 394,923 | (81,207) 313,715

637071 10 1|NATIONAL-OILWELL INC .| -..] 08/09/2005. 0 481,224

63935N 10 7[NAVIGANT CONSULTINGINC ... ... | 08/09/2005. 0 147,142

640204 20 2|NEIMAN MARCUS GROUP INC - CL ... | 06/06/2005. 0 112,399

65333F 10 7[NEXTEL PARTNERS INC ...| 07/25/2005. | VARIOUS.........c.cooevververinreirenes | 2. 77,800.000 | .......1,886,519 | ..coc.. XXXoriovves | oevrrnr. 706,286 | .........1,520,212 | ... (813,926) | ..oovvveerrnrins | e [ e (813,926) 706,286

67066G 10 4|NVIDIA CORP ...| 08/09/2005. ,700. 0 424,443

676220 10 6|OFFICE DEPOT INC ...| 11/29/2005. .1,800.000 34,621

679580 10 0|OLD DOMINION FREIGHT LINE cevenaens | oo | 08/09/2005. 6,300.000 756,935

682128 10 3[OMNIVISION TECHNOLOGIES| ... ...| 02/08/2005. | DEUTSCHE BANK.........ccoomrurnes | wevencd 69,500.000 915,947

695112 10 2|PACIFICARE HEALTHSYSDEL ... ...| 06/22/2005. [ SANFORD...........cooommrvermncrrrrnnrens | crvernes 2,800.000 82,778

701094 10 4|PARKER HANNIFIN CORP ...| 08/03/2005. 14,200.000 170,526

703481 10 1|PATTERSON-UTI ENERGY INC .| ...] 02/01/2005. 519,764

704549 10 4|PEABODY ENERGYCORP ... ... | 08/25/2005. ,000. I 267,674

705324 10 1|PEDIATRIXMEDICALGROUPINC ... ...| 11/03/2005.| A.G. JEST I . I 264,383

717081 10 3|PFIZERINC ... | 02/07/2005. 117,595

719405 10 2[PHOTRONICS INC ...| 08/02/2005. [ VARIOUS.........cocconmmevermmreernnenens | +-...250,300.000 | ........6,157,576 | ... XXXorroriree | wrrernb, 705,473 | ... 4,129,950 | ......575,523 | .oooorveerrvrnnnee [ o [ 000 B75,523 | i [ e 8,705,473 | | e

725906 10 1|PLACER DOME INC ... ] 03/21/2005. | VARIOUS........coonmenrrvrmnenrrininss | o 103400000

73172K 10 4|POLYCOM INC ...] 02/01/2005. [ VARIOUS.........ocvveerrimrririneninn [ e 62,900.000

739308 10 4|POWER-ONE INC . .| ...| 02/08/2005.| MCDONALD & CO......cccoccormmrees | wonee 144,400.000

740189 10 5[PRECISION CASTPARTS CORP ........ ...] 08/09/2005. [ VARIOUS.........occvemeeremrrrrmnerens | cevenne 17,300.000 ,529)

74022D 10 O0]PRECISION DRILLING CORP ...] 06/15/2005. [ VARIOUS.........coovvormrrrerrrrermneiens | crvenes 32,400.000 )| e | 1,198,076 |

742718 10 9|PROCTER & GAMBLE CO ...| 10/03/2005. | ROYAL TRUST........... 0.500 29 )

74369L 10 3[PROTEIN DESIGN LABS INC ...| 10/14/2005. | LEERINK SWANN.........cccoovvrmmmee | voverne 11,300.000 ...298,027 )

745867 10 1|PULTE HOMES INC ... | 08/31/2005. ...266,946 )

74838C 10 6]|QUIKSILVERINC ...| 07/22/2005. .1117825 .......................... (1,086,635) [ ...ovverrrreeree | e 1,117,825 | oo

749941 10 O|RF MICRODEVICES INC ... | 12/02/2005. 319,275 0 319,275

750438 10 3|RADIOSHACK CORP .| ...| 06/01/2005. 16,400. 178,950

75689M 10 1|RED ROBIN GOURMET BURGERS <o | - | 08/09/2005. 7,200.000 504,302

758110 10 O|REEBOKINTLLTD ... | 06/22/2005. 800.000 0 35,042

759509 10 2|RELIANCE STEEL & ALUMINUM .| ... | 11729/2005. | SANFORD.........occrvvrremrrremnrrenns | eorereens 1,500.000 | ..ocerrrn.96,803 [ oo XXX | v 36,549 | 158,440 | 1t (21,891) | oo [ e [ i (21,891) .36,549

761152 10 7|RESMEDINC s ... | 08/09/2005. 0 198,063

76122Q 10 5|RESOURCES CONNECTIONINC .. ...| 08/09/2005. [ VARIOUS..........ccoccommmvvrmmrrrnnerens | weer.44,100.000 | ........1,085,623 | ...ooc.. XXXorroorivre | vrvrrenrnn483,201 | e 1,197,536 | .o..(T14,335) | oo | e [ v (714,335) 483,201

773903 10 9|ROCKWELL AUTOMATION INC ...| 06/17/2005. 966,581

776696 10 6|ROPER INDUSTRIES INC ... | 08/09/2005. 118,924

781617 9A 5[ROM REINSURANCE ...| 12/07/2005. | CORRECTION TO PRIOR YEAR ........c.....10.000 [ .eoeverrceermeeerenees erneeee XXX i | e 10 [ [ 10 | e [ | 10 | [ e 10

78464R 10 5|SRAINTLINC ...| 12/21/2005. 442,461

79466L 30 2|SALESFORCE COMINC ...| 02/04/2005. | PIPER JAFFREY.........ccooerrsvvrens | +.....91,000.000 | ........1,226,212 | .oooe. XXX | v 1,414,736 | ........1,541,540 | ....(126,804) | .ooooovvervveenne [ v [ oo (126,804) | oo [ s 1414736 | oo

800907 10 7[SANMINA CORP ... | 12/02/2005. 50,466

816851 10 9|SEMPRA ENERGY ...| 09/09/2005. 57,828

825549 10 8|SHUFFLE MASTER INC ... | 08/09/2005. .25,007

826322 10 9|SIERRA HEALTH SVCS INC ...| 08/09/2005. ! 204,137

828806 10 9|SIMON PROPERTY GROUP ...| 04/29/2005. | BEAR........coovveermrreenreeennrirnneeenes | +22...15,000.000 | ...........965,985 | ........ XXXooroioier | vivvrnv. 767,854 | ...........970,050 | ... (202,196) | --veovveerereerenee | v [ e 767,854

834182 10 7[SOLECTRON CORP ... | 10/31/2005. [ SANFORD..........cccoovmrrermvrrirereins | covinne 12,800.000 | ..o 44,928 | oo XXX v | i 50,342 | oee.o68,224 f L (60,991) [ .vvvvvrrevrerrrnne [ e | e (60,991) ..7,233

844741 10 8|SOUTHWEST AIRLS CO .110/25/2005. | VARIOUS...........covvrvrmmrermnerrnnee | ceveend 68,200.000 0 997,568
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845905 10 8|SOVEREIGN BANCORP INC ...| 04/29/2005. [ VARIOUS.........ooovvvmvrremrrirmsernen | ceverees 5,900.000 125,828 | oo XXX v | i 79,075 | el 133,045 (GRECTA0) ) SR SRR R (53,970) 79,075

855030 10 2[STAPLES INC ...| 07/15/2005. .......40,000.000 ..931,217 0 857,763

857689 10 3[STATION CASINOS INC ...| 03/14/2005. | MONTGOMERY SEC.......ccccooues | voveras 33,700.000 2,075,767 1,034,432 | ........1,842,716 B (808,284) | ...oovvvvvcrres [ e 1,034,432

859152 10 O|STERIS CORP ... | 12/14/2005. [ VARIOUS.........oooveerrrreerrrrrrnreens | ceeee 240,600.000 6,064,047 5,813,767 5,683,743 < 130,023 5,813,767

863236 10 5|STRAYERED INC ... | 06/23/2005. | VARIOUS........cocomvervmervmrirnrirenes | v 19,200.000 1,779,093 11,304,392 . 803,576) | ..vovvvevvvrireerns | e 1,304,392

867914 10 3[SUNTRUST BANKS INC . ...| 09/06/2005. <rerr.1,600.000 112,702 116,743 ..(1,465 116,743

871508 10 7[SYMBOL TECHNOLOGIESINC ... ... | 12/16/2005. | VARIOUS........cconmmerrrvirneneriiinss | o 540,000.000 8,001,399 - 340,601 8,001,399

871558 10 8|SYMYX TECHNOLOGIES INC ...] 08/09/2005. [ ESI SEC.......coovveremmrrermecrireeens | cerirens 8,100.000 ....228,495 228,495

872275 10 2|TCF FINANCIAL CORP ...| 03/09/2005. 36,200.000 1,104,592 ....1,104,592

87612E 10 6| TARGET CORP ...| 11/03/2005. +......25,000.000 1 1,063,900

879101 10 3|TEKELEC ...] 05/19/2005. [ VARIOUS.........oovvverreeemereermneeens [ e 72,600.000 778,588

879664 10 O TELLABS INC ... | 08/12/2005. | SANFORD........ccoovvemrrermrirmrirnenns | s 12,400.000 17,470

880770 10 2|TERADYNEINC ... ...| 07/20/2005. [ LYNCH JONES.........cccoovvrmmrrrns | venen 289,000.000 3,604,381

880779 10 3|TEREX CORP ... | 08/02/2005. | VARIOUS........cocovevververrnriirenn | s 22,000.000 896,545

88162F 10 5|TETRA TECHNOLOGIES, INC. ...| 01/14/2005. 953,672

88164L 10 0| TESSERA TECHNOLOGIES INC ... | 10/24/2005. 257,319

88224Q 10 7|TEXAS CAPITAL BANCSHARES ... | 08/09/2005. 211,387

882491 10 3|TEXASINDUSTRIESINC . ...| 08/01/2005. 213,873

883203 10 1|TEXTRON INC ... | 08/09/2005. ....160,983 160,983

883556 10 2| THERMO ELECTRON CORP ... | 02/04/2005. , 1,947,933 ....1,947,933

88632Q 10 3|TIBCO SOFTWARE INC ...| 05/17/2005. [ VARIOUS........ccoccommmrirrmrrrnnenens | +...212,500.000 | ...... 1,458,200 1,519,373 ...1,519,373

895919 10 8| TRIDENT MICROSYSTEMS INC ...| 08/09/2005. 10,081 .10,503

903236 10 7[URS CORPORATION ...| 11/10/2005. . ...183,687 135,433

911163 10 3|UNITED NAT FOODS INC ... | 10/26/2005. 1,100.000 645,246 611,638

912909 10 8|UNITED STATES STL CORP NE ...| 07/29/2005. .2,900.000 25,074 137,516

913004 10 7|UNITED STATIONERS INC ... | 09/02/2005. .2,300.000 06,070 . 94,177

913016 30 9|UNITED SURGICAL PARTNERS ...| 08/09/2005. 7,500.000 781,676 | .. XXX v | e 376,176 | ..........629,670 | ... (253,494)]. 376,176

91529Y 10 6| UNUMPROVIDENT CORP ... | 05/04/2005. (1,888,279) [ .o [ | e (1,888,279) [ e | i 4,480,421

917047 10 2[URBAN OUTFITTERS,INC ...| 08/09/2005. 547,259

91729Q 10 1|USF CORP ... | 04/05/2005. . 133,675

918194 10 1[VCA ANTECH INC ... | 08/09/2005. 18,190) 628,584

91913Y 10 0| VALERO ENERGY CORP .| ..-] 03/31/2005. 900.000 25,287)

92220P 10 5|VARIAN MEDICAL SYSTEMSINC ... ... | 02/02/2005. | VARIOUS........cocoovererrvnrrnrirens | e 43,400.000

92276H 10 6|VENTANA MEDICAL SYSTEMS ... ...] 08/09/2005. [ ESI SEC......coooommreerrreermneeererees | cevenees 1,600.000

92343E 10 2|VERISIGN INC ... | 04/26/2005. . .......60,800.000

92343V 10 4[VERIZON COMMUNICATIONS ...| 11/01/2005. (SRR I 140,000.000

925524 30 8|VIACOM INC .| ... | 04/19/2005.

929297 10 9|WMS INDUSTRIESINC ... ... | 08/09/2005.

938824 10 9|WASHINGTON FEDERAL INC ...| 05/02/2005.

957907 10 8|WESTCORP ... | 09/13/2005.

958102 10 5|WESTERN DIGITAL CORP ...| 05/31/2005.

95988E 20 4|WESTERN WIRELESS CORP-CL A ... | 02/04/2005.

962166 10 4|WEYERHAEUSER CO ...| 07/19/2005.

963320 10 6|WHIRLPOOL CORP ...| 01/14/2005.

97650W 10 8| WINTRUST FINANCIAL CORP ...] 08/09/2005. [ ESI SEC.......ccovevrrrerermnerirnrerns | 00000005,200.000 | ..........263,133 [ oo XXX | .. 160,255 | ...........296,192 | ... (135,937)

98956P 10 2|ZIMMER HOLDINGS INC. ...| 04/26/2005. CS FIRST......ccccormvevrmmrermserrnnns | +20...20,000.000 | ........1,658,855 | ....... XXXorroorivrr | 1,473,948 | .........1,602,400 | ... (128,452)

G02602 10 3|AMDOCSLTD ... | 08/09/2005.

G37260 10 9| GARMIN LTD ...| 04/29/2005. | CIBC OPPENHEIM............ccc.coe. | -......27,800.000 | ........1,093,501 | ....... XXXorroirivrr | v 1,261,241 | ........1,691,352 | ... (430,111)

G3930E 10 1|GLOBALSANTAFE CORP ... | 03/24/2005. 46,300.000 .....(240,003)

G4388N 10 6|HELEN OF TROY LTD ...| 12/28/2004. 8,950.000 ......56,108

G4776G 10 1]INGERSOLL RAND CO ...] 03/17/2005. [ CITIGROUP.........oooorerrverrreraneens [ cvvenae 70,000.000 961,078)

G87210 10 3|UTIWORLDWIDEINC . ...| 08/09/2005. 0 186,870

G95089 10 1|WEATHERFORD INTERNATIONAL LTD BERMJ ... | 08/11/2005. | LYNCH JONES. .000 | ........1,051,985 | ... XXXoorvroiee | evvernnn.840,827 | ..........820,800 | ......... 20,027 20,027 840,827

V7780T 10 3|ROYAL CARIBBEAN CRUISESLTD ... ... ] 08/09/2005. | VARIOUS.........ommvererrrmvrerrriiraees | voriees 10,600.000 | ...........462,645 | ... XXX | 0errnn321,929 | ...........577,064 | ... (PRIRITS) ) [T USRI (255,135) 321,929
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001941 10 3[ATITECHNOLOGIES INC C [ 03/21/2005. | VARIOUS........ccooormrrirmrerirerrrrnes | o 55,000.000 | .......1,139,107 | ...c.. XXXorrrrvrer | worvrre 1,176,243 | ......... 1,279,300 1,176,243

00440P 10 2|ACE AVIATION HLDGS INC .| C | 03/24/2005. ....38,600.000 1,240,604 373,002 1,240,604 |.

013716 10 5[ALCAN ALUMINIUM LTD NEW .| C | 09/26/2005. +.....32,200.000 1,747,453 052,105 1,747,453

01853E 20 4|ALLIANCE ATLANTIS COMMUNI .| C | 03/31/2005. ...16,600.000 503,644 542,986 ...503,644

046346 20 1|ASTRAL MEDIA INC .| C | 06/15/2005. .9,600.000 274,619 312,768 ...274,619

05534B 10 9|BCEINC .| C [ 11/04/2005. . 3,900.000 388,213 401,988 ...388,213

063671 10 1|BANK MONTREAL QUE C [ 09/08/2005. I [ 16,500.000 ...937,772

064149 10 7[BANKNOVA SCOTIA HALIFAX C [ 11/30/2005. T I 30,400.000 ....835,754

067901 10 8|BARRICK GOLD CORP .| C ] 05/16/2005. 314,175

09067J 10 9|BIOVAIL CORP .| C | 11/17/2005. ..45,089

10549P 60 6]|BRASCAN CORP C | 09/12/2005. ...462,495

136069 10 1|CAN IMPERIAL BK OF COMMERCE C | 08/09/2005. RO I 14,400.000 ....620,645

136375 10 2| CANADIAN NATLRY CO .| C | 07/19/2005. ....25,800.000 1,410,952

136385 10 1] CANADIAN NAT RES LTD ..| C | 08/16/2005. 9,100.000 273,458

13645T 10 O[CANADIAN PACRY LTD .| C | 08/17/2005. .2,700.000 121,608

136681 20 2| CANADIAN TIRE LTD .| C | 09/16/2005. 5,400.000 427,833

138906 10 2| CANWEST GLOBAL COMMUNICAT .| C ] 07/21/2005. .......56,400.000 875,446 )

19244C 10 9|COGNOSINC C [ 12/02/2005. ] VARIOUS........oovorrrrermreerrererins | o 26,800.000 v 1,064,953 | ... 1,415,576 | ... (RISIINCYC) ) ISR ISR (350,623)

256900 70 5|DOFASCO INC C | 04/14/2005. [ VARIOUS........coovvvvvmererirrssrrnes | e 54,500.000 | ........2,088,840 | ... XXX.oocooovoe | covvrnnee 1,377,150 L(1,097,451) [ e [ | e (1,097,151)

292505 10 4[ENCANA CORP .| C [ 11/10/2005. ....30,900.000 1,149,187 | .......1,320,120 | .....(170,933) [ ooovvevrncerrcrens | e [ e (170,933)

29250N 10 5]|ENBRIDGE INC .| C | 08/17/2005. 9,600.000 838,717 | 1orecerr e B3B,T1T | e | e [ v | i 0

30224T 87 1|EXTENDICAREINC-CLA .| C ] 05/16/2005. | NBC CLEAR.........cccommmreermverirens | corvrrnne 7,500.000 L A45425 | 45425 [ [ | e | 0

318071 40 4|FINNING INTL INC C [ 12/13/2005. | RAYMOND.........ooveerrrceranrerrreeens | e 13,300.000 270,877 | i 465,367 | .o.(194,490) [ oo | e [ e

380956 40 9|GOLDCORP INC NEW .| C | 11/08/2005. | VARIOUS.. 0,900.000

449586 10 6|IGM FINANCIAL INC .[C ] 05/17/2005. | NESBITT... .2,700.000

453258 40 2[INCOLTD .| C | 03/23/2005.| VARIOUS.. .8,600.000

535919 20 3|LIONS GATE ENTMNT CORP .| C [ 12/09/2005. .7,100.000

539481 10 1|LOBLAW COSLTD .| C | 12/19/2005. . 5,000.000

559222 40 1[MAGNA INTL INC C [ 09/12/2005. e | e 14,500.000

56501R 10 6| MANULIFE FINANCIAL CORP C [ 05/06/2005. | VARIOUS........oocormmreermrrirrenrrnns | e 15,000.000

656568 10 2|NORTEL NETWORKS CORP C | 11/30/2005. [ VARIOUS........coevrrevrrerererrssnrnes | o 55,200.000 | cvvveee. 171,356 [ oo XXX | 121,714 | iei225,110 | e (103,395) | . 103,395) | .

66977W 10 9|NOVA CHEMICALS CORPORATION COMMO)| C [ 05/03/2005. | VARIOUS........cccoormmreermmeremmreernns | s 30,500.000 | ........1,499,460 | ... XXX..ccoor | verrrnn1,046,183 | ........ 1,729,350 | ..... (683,167) i (683,167)

707885 10 9|PENN WEST ENERGY 11/02/2005. [ VARIOUS.........ooovvrerirnreisrirsniins | cevieae 11,700.000

71644E 10 2|PETRO-CDA 07/19/2005. [ VARIOUS..........ovveemeeermrrernreeenn | cevenas 24,400.000 | .......1,522,111 | .o XXX e | 1,416,438 | ........1,569,696 | ..... (153,258)

73755L 10 7[POTASH CORP SASK INC 11/22/12005. | VARIOUS...........coovvvrrrrrrmnriinnnne | v 32,600.000 | .......3,102,091 | ... XXX.coocoouer | <evvrrn2,155,005 | ........2,707,756 | ..... (552,751)].

73927C 10 0]|POWER FINANCIAL CORP 08/15/2005. ..(1,032,168)

775109 20 0ROGERS COMMUNICATIONS - CL B COMMOI C | 08/15/2005.

82028K 20 0|SHAW COMMUNICATIONS INC C | 07/19/2005. . .

82509W 10 3|SHOPPERS DRUG MART CORP <weer | € ]109/15/2005. e | 34,000.000 | ........1,384,800 | ... XXX...ocoo. | wev..rn1,202,067 | .........1,267,180 | ....... (65,113) ...(65,113)

866796 10 5|SUNLIFE FINANCIALSVCSCAN ... C | 02/18/2005. IC| ....... 17,100.000 | ...........689,354 | ... XXX.coooover | vevre.....656,692 | ............686,565 | ....... (29,873) ...(29,873)

867229 10 6|SUNCOR ENERGY INC C [ 11/09/2005. | VARIOUS........coooormmrrermnerirereernns | e 17,200.000 | ........1,160,136 | ...cc.. XXX.oorivves | e 953,428 [ 953,428 [ oo [ e | e | i 0

873028 10 4[TSX GROUP INC .| C [ 10/27/2005. | VARIOUS........ooverreermrcerrrirnns | s 40,000.000 | ........1,388,768 | ... XXX.ccooovee | vev...440,175 | ........1,073,800 | ..... (633,625) (633,625)

87425E 10 3| TALISMAN ENERGY INC .|C | 10/17/2005. 9,400.000 | ........1,129,262 | ... XXX.cocvovee | vevrrnenn 736,907 | ..........951,090 | ... (214,183)]. 214,183)|.

878742 20 4|TECK COMINCOLTD .| C | 06/08/2005. .9,000.000 | .c0rrerer:297,520 | .oveeee XXX v | 151,142 | lll332,280 | .. (181,138)]. 181,138)].

879131 10 O TEKTRONIX INC .| C]02/01/2005. 8,600.000 . 30,015

884903 10 5[ THOMSON CORP .| C | 06/15/2005. ......23,800.000 56,256

891160 50 9| TORONTO DOMINION BK ONT C | 08/15/2005. [ VARIOUS........coevvvvveeererirrrsinrnes | v 14,600.000 | ...ccooe0. 742,790 | oorvree XXX i | rernrena 735,629 | i 735,629 [ oo | v | e | v 0

891474 20 7[TORSTARCORP-CLB C [ 01/07/2005. | VARIOUS........cocommmreermmerirmrernns | e 10,800.000 | ...........235,662 | ....... XXX..ooovves | voreerrnn259,611 | ............237,600 | ......... 22,011 22,011

37733W 10 5| GLAXOSMITHKLINE PLC D | 04/04/2005. 4,800.000 | ...........215,220 [ ....... XXX.ooovvoes | 000 165,035 | ... 227,472 | ... (62,437) [ ovvveerereraes [ | v (62,437)

71654V 40 8|PETROLEO BRASILEIRO SA PE . | F.| 06/27/2005. +..20,000.000 | ........1,052,272 | coooc. XKXovvvviee | oirr000928,600 | 1irrr000928,600 | oo s [ | e, 0 ...928, .

881624 20 9|TEVAPHARMACEUTICALINDS ... F.| 12/14/2005. o 115,000.000 | .......4,424,003 | ... XXX...ooooo. | .........3,238,948 | .........3,433,900 | ..... (194,952) | oo Lo | [WEZRLY)] — crnn3,238,948 -

6899999. Total - Common Stocks - Industrial and MiSCEllaNEOUS..........viiuiiiiies i ...393,193,151 | ......... XXX (73,985,159) | ..oovvvveeen, 0 f i 0 ]..(73,985,159) [ ...oooovvevncc 0. 307,193,554 | ...occooovnue 0 ]..85,999,589 |..85,999,589 |...2,196,369 | ..... XXX.ooone

Common Stocks - Parent, Subsidiaries and Affiliates
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30303@ 10 9|FMEC ...1 10/20/2005. | RETURN OF CAPITAL......cccooooe | v | v 1,303,812 | ......... XXX osere | s 1,303,812 | ......... 1,303,812 [ L e L i 0 i 001,303,812 | e | [ (0 O [ XXX.ooonee
6999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates...........oeiiiiiiiiiieie e essssserens | eensees 1,303,812 {......... XXX oo | e 1,303,812 | ......... 1,303,812 | oo (U1 0 (U [P 0 f . 0 0 0 0 0f.. XXX......
Common Stocks - Mutual Funds
58552D 75 4|THE BOSTON CO INTL CORE EQUITY ..| 12/14/2005. | VARIOUS e | 0010 | 3187127 | XXX e | [ e [ [ | e [ e 0 ....3,187,126 | ....3,187,126
58552D 76 2|THE BOSTON CO INTL SMALL CAP ... | 12/14/2005. | VARIOUS o | verreennennnd0.100 ] 110,758,564 | XXX | e 2 | s 2 | | v | e [ 0 .1..10,758,562 |..10,758,562
58552D 77 0]|THE BOSTON COMPANY SMCAP ... ..| 12/14/2005. | STANDISH, AYER & WOOD..... | cccovveeernmreemnerernnee | 1errern 1,186,926 | oot e XXX s | evviceirnneeinserennnes | eevinnneernseeinnenennnns | eevenneeennneeines [ oo [ | o, 0 .|....1,166,926 | ....1,166,926
61744) 30 9|MORGAN STANLEY EMERGING GROWTH ... | 07/08/2005. | VARIOUS . 0110 | .ooveeee 1,048,158 [ ..occs . XXX ivviie | v 2 | s T [ v | e 0 ...1,048,156 |....1,048,156 |...
61744) 40 8|MORGAN STANLEY INTERNATIONAL EQUITY]...| 07/29/2005. [ VARIOUS.........ccccormvrremmreermncri | coner 946,073.8%4 | ...... 25,457,205 | ... XXX v | e 18,178,760 | ....... 19,836,680 | ..(1,657,920) [ ....coovrevrvrrrnne [ o | wonee (1,657,920) [ ....vvvvvrvrrens | e 18,178,760 | v [ e 7,278,445 | ....7,278,445
61744) 83 8] MORGAN STANLEY INTERNATIONAL SMALL (... ] 07/08/2005. | VARIOUS 0.300 4167172 | oo XXX | e 8 i 8 i L e [ 0 .|....4,167,165 | ...4,167,165 | ...
7099999. Total - Common Stocks - Mutual Fund: ..45,785,152 8,178,772 | .....19,836,691 | ..(1,657,920)f .....ccoocc0 |0 | oo (1,657,920)] ..............0 | .........18,178,771 ..27,606,380 | ..27,606,380 | ......211,353
7299997. Total - Common Stocks - Part 4 ...449,373,469 349,698,819 | ..... 412,565,737 | (76,015,154) ...(76,015,154) | oo 0 | e 336,550,582 112,822,878 |112,822,878 |...2,516,133
7299998. Total - Common Stocks - Summary Item from Part 5... ....137,106,521 135,985,718 | ..... 135,985,718 | ..o Lo Lo | v, (V1N [ 135,985,718 ....1,120,808 | ....1,120,808 | ...... 197,318
7299999. Total - Common Stocks........cccovicee ....586,479,990 485,684,537 | ..... 548,551,455 | (76,015,154) ..(76,015154) ] oo 0 | 472,536,300 113,943,686 | 113,943,686 |...2,713,451
7399999. Total - Preferred and Common Stocks. ....586,592,740 . 485,784,537 | ... 548,651,455 | (76,015,154). . ...(76,015,154) 0. 472,636,300 113,956,436 | 113,956,436 |...2,713,451
7499999. Total - Bonds, Preferred and Common Stocks..... .1,683,880,868 | ......... XXX ..1,580,916,127 | ..1,638,091,621 | (75,918,625)( ...(3,014,702) ...(78,933,327)] ..o 0 | ...1,559,158,292 124,722,559 | 124,722,559 |.32,501,213
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Bonds - U.S. Government
912827 7B 2|U S TREASURY NOTE | ...| 04/13/2005. | BARCLAYS US FUN... ...| 04/27/2005. | BARCLAYS US FUN......ccoovvermrcne | o 1,700,000 | ........ 1,780,219 | .......1,793,500 | ...... 1,779,918 (301) (301) ] v | e | 200 13,582 | ... 13,582 | ........16,906 | ..... 14,558
912828 DP_2|U S TREASURY NOTE......... ...1 03/17/2005. [ LEHMAN B . | 04/28/2005. | LEHMAN B .3,750,000 3,729,785 .3,730,172 387 387 | | | e 44,437 | .. 44,437 | ....18342 | ... 2,853
0399999. Total - Bonds - U.S. Government. .. .5,450,000 5,510,004 .5,510,090 8 | .00 ]........58019 | ........58,019 | ......35,248 | ..... 17,411
Bonds - All Other Government
135087 VW 1| CANADA GOVT ... | C| 05/25/2005. | VARIOUS.... 07/12/2005. | VARIOUS 6,800,000 | ...... 10,022,937 | ...... 10,198,028 | ....10,009,331 | .coveeoererrrrrnrns [ werrnn (13,606) (13,606) ...215,703
135087 XG 4|CANADA GOVT ...| C | 07/22/2005. | VARIOUS.... 08/16/2005. | VARIOUS........cccovermrrmrirrirnnes | v 35,120,000 | ...... 42,553,243 | ...... 42,357,895 | ...42,542,915 | ...ovvovvvein | v (10,328) . (10,328) ..272,215
135087 XJ 8| CANADA GOVT ... | C | 09/07/2005. | VARIOUS.... 12/15/2005. | VARIOUS.........ccovverirmrrrveerirnens | vverinns 7,720,000 | ........ 7,921,260 | ........ 7,828,875 | ...... 7,886,192 | oovvvoevcvvrins | v (35,088) [ .ovvverrerrrriens [ eerrirs (35,068) [ ....ovvovcreree [ ereririiicrirns | 2enn(57,318) | ......(57,318)] ......160,686 | ..... 19,987
135087 XM 1| CANADA GOVT C [ 06/01/2005. 11/25/2005. 2,220,000 2,438,392 2,434,949 .(1,401) (1401) [ v [ | ee(2,042) | ........(2,042) | .........8,578 | ... 1,597
135087 XS 8| CANADA GOVT C [ 11/22/2005. .. | 1172212005 | VARIOUS.......cccvomvvrrmrriricrrnns | werra 40,990,000 3,528,402 | ...... 43,805,681 35,242) | oo | s (35,242) 548,072
135087 XX 7] CANADA GOVT .| C | 09/06/2005. .1 11/04/2005. ] VARIOUS........oocoiiiniiciinniiins | s 4,130,000 | ........ 4,369,194 | ........ 4,312,890 | .....4,367,765 | ..o | e (1,429) (1,429 oo L | .. (54,876) | .......(54,876)] .......64,622 | ..... 50,918
1099999. Total - BONAS = All Other GOVEIMIMENE. ...ttt eessesssesssess et b s st f s Ef ettt sttt sssninens | sessaa 96,980,000 | ....110,833,428 | ....110,938,318 97,074)[ oo 0. (97,074) 1,108,492
Bonds - States, Territories and P ion
683234 VR 6| ONTARIO PROV CDA DEBENTURE I C | 08/09/2005. | RBC 12/14/2005A| RBC....oorrinrimneireeieeisnssssisnnins | eevieenes 3,060,000 | ........ 3452414 | ... 3,495,624 | .....3,450,249 | ....ccooovrivrrns | v (2,165) (2,165) [ ...vvovveevins [ evriviiveirns | 100 45,375 | ........45,375 | ....... 91,268 | ..... 24,864
683234 WM _ 6] ONTARIO PROV CDA ... [|C]01/19/2005.| T D SECURITES .| 02/17/2005. | LAURENTI 2,980,000 2,956,011 2,961,047 69 69 .
1799999. Total - Bonds - States, TErMtorieS & POSSESSIONS..............c.veeveevieiee ceoveeeeeveveereeversesseseseeseessessessessesssssesssssesnsesessesessesesrsssasssessesscsessemessssessesesersesesreses | sererecs 6,040,000 | ........ 6,408,425 | .......6,456,671 | .....6,406,329 | ............0 | ........ (2,096)] v 0 (2,096)] .ooocoeee0 | 0 1 .0..50,343 ] ......50,343 | .....102,657 | .....
Bonds - Special Revenue and Special Assessment
196458 J7 9|COLORADOEDL & CULTURALF ... .1 09/15/2005. | J P MORGAN......cccooormrreerrrrirnaee 12/21/2005. | J P MORGAN......ccooeverrrrerrrrrians | e 4,870,000 | ........ 4,870,000 0
20774L UB 9| CONNECTICUT ST HEALTH & EDL ............... ..| 08/10/2005.| J P MORGAN. . | 09/13/2005. | J P MORGAN 7,500,000 0
251255 T7 O|DETROIT MICH WTR SUPPLY S ...| 07/21/2005. | LEHMAN B. 08/23/2005. | LEHMAN B.... 3,100,000 0
25476A XY 0|DISTRICT COLUMBIA ...| 07/20/2005. | LEHMAN B. 08/03/2005. 4,680,000 0
254839 AA 1| DISTRICT COLUMBIA REV ...| 07/20/2005. | MERRILL.... ... | 08/17/2005. | LEHMAN B.......cccovvvvimmrernrrrinns | 000er...3,030,000 | ... 3,030,000 0
312972 A5 1|FHLMCPC GOLD COM ...| 05/13/2005. ... | 08/10/2005. 8,921,250 8,924,155 2,905
31297V BD 9|FHLMC PC GOLD COM ...| 05/10/2005. ... | 06/08/2005. 9,241,875 ...29,242,194 319
31371L 4H 9| FNMA PASS-THRU INT15Y ...| 01/27/2005. ... | 08/25/2005. 8,191,914 | ........8,086,274 | ...... 844173 | oo | o BT TAN e | e (47,741)
31406E M6 8|FNMA PASS-THRU LNG30Y ...| 01/27/2005.| GOLDMAN (1) ... | 11/25/2005. 0,669,883 ....10,646,273 (23,610)
31406M TS 5|FNMA PASS-THRU LNG30Y ...| 03/08/2005.  SALOMON BR ... | 07/25/2005. ...11,021,144 110,962,855 | ...ovvovrrirrries | verrre(58,288) [ i [ i (58,288)
451295 QZ 5|IDAHO HEALTH FACS AUTH REV ...| 11/01/2005. | MERRILL.... .| 11/15/2005. 3,200,000 ....13,200,000 0
47206N AD 4|JAYSTRDEVCORPNYCTS ... ..| 03/14/2005. | MERRILL.... 03/23/2005. | MERRILL.........ooouerererrrrrmereraennes | 24,000,000 | ... 4,000,000 | ........4,000,000 | ...... 4,000,000 0
485424 GZ 2|KANSAS ST DEPT TRANSN HWY REV.......... ..| 09/30/2005. | MERRILL.... 10/31/2005. | VARIOUS..........ccoovvcrmmmermmrriranne | 010,100,000 | ...... 10,100,000 ....10,100,000 0
485424 HA 6| KANSAS ST DEPT TRANSN HWY ... | 07/22/2005. | MERRILL ... | 07/29/2005. .5,600,000 5,600,000 [ ........5,600,000 | ...... 5,600,000 0
57583F B8 3| MASSACHUSETTS ST DEV FIN AGY. ...| 08/17/2005. | MERRILL ... | 08/19/2005. .2,300,000 2,300,000 2,300,000 | ...... 2,300,000 0
57585K UB 2| MASSACHUSETTS ST HEALTH . ...| 01/03/2005. | LEHMAN B. ... | 02/16/2005. | VARIOUS...........ccccovsvrrmmrivrirenes | 20ee.1,500,000 | ... 1,500,000 | ........ 1,500,000 | ...... 1,500,000 0
576049 WP 1| MASSACHUSETTS ST WTR RES AUTH......... ..| 08/05/2005. .| 08/16/2005. | VARIOUS..........ccooevrmmreermmrrnnnee | 00reeena 7,500,000 | ... 7,500,000 | ........ 7,500,000 | ...... 7,500,000 0
606037 AQ 2|MISSOURIDEV FIN BRD CULT .| 05/05/2005. 06/09/2005. 5,500,000 | ........5,500,000 | ...... 0
644614 FE 4|NEWHAMPSHIRE HEALTH&ED  ..|.. 08/25/2005. ... | 08/29/2005. 9 0
646135 YP 2|NEW JERSEY ST TRANSN TR FD AUTH ...| 04/07/2005. .| 10/17/2005. 11,779)
64966A 2J 3|NEWYORKNY ...| 10/03/2005. 10/31/2005. 0
64966D L7 2|NEW YORKNY CITY MUN ...| 03/10/2005. | CORPORATE REORGANIZATIQ 05/20/2005. | BEAR........cccconsreermmrrermererneerernnees | wreerrnn985,000 | ........1,023,402 | .......1,014,294 [ ....1,017,815 [ .coovriirrnnncs | cerirn (5,587) (5,587)
64966E WQ 6| NEW YORK NY ...| 08/01/2005. | CORPORATE REORGANIZATI( 09/14/2005. (351) (351)
64966E Y4 3[NEW YORK NY ..o ..| 08/01/2005. | CORPORATE REORGANIZATI( 09/29/2005. (116) (116)
678519 ED 7| OKLAHOMA CITY OKLA FORIS ...| 03/01/2005. [ J P MORGAN. 07/14/2005.] J P MORGAN........ccococommvrmmmrrrns | 2000 2,475,000 | ........2,716,610 | ........2,722,327 | ...... 2,710,705 | oo | e (5,904) (5,904)
679103 UA 7| OKLAHOMA ST INDS AUTH REV. ...| 06/02/2005. [ J P MORGAN. .| 12/21/2005. 5,200,000 0
720175 SW 9| PIEDMONT MUN PWR AGY S CELEC REV |...[ 07/20/2005.] VARIOUS.... 08/04/2005. 16,500,000 0
745145 Y5 5|PUERTO RICO COMWLTH ....oovvvviviererinns .| 05/03/2005. | GOLDMAN ( 09/13/2005. 2,623,714 | oo | v (2,436) (2,436)
91335V BT 2| UNIV PITTSBURGH OF THE CO ...| 05/19/2005. | LEHMAN B. 06/09/2005. 0
91335V BZ 8|UNIVPITTSBURGHOFTHECO .. ..| 07/20/2005. | LEHMAN B. ... | 08/17/2005. 0
91471F AW 5| UNIVERSITY NC HOSP CHAPEL HIL ...| 07/20/2005. | MERRILL.... .| 07/28/2005. 0
915217 PL 1|UNIVERSITY VA UNIV REVS ... | 04/29/2005. | LEHMAN B. 05/11/2005. 0
91754C AX 8| UTAH ST BRD REGTS AUXILIA .| 07/08/2005. | LEHMAN B. 11/17/2005.| SALOMON BROS...........ccouvvvrnee | 2000....2,000,000 | ........2,216,380 | ........2,151,720 | .....2,210,522 | .ccooovvrrrrmvrrins | o (5,858) (5,858)
940157 DR 8| WASHINGTON SUBNSANDIST ... ...1 04/29/2005. | LEHMAN B. . | 05/18/2005. | LEHMAN B 0 L. .
3199999. Total - Bonds - Special Revenue and Special ASSESSMENES. ...ttt | eniee 188,757,748 189,919,138 | ....189,530,523 | ..189,760,689 | ........cc........ 0] ... (158,446) | ....ccvvnn. 0 ... (158,446)] .............. (O [P 0] ... (230,168)] ... (230,168)] ...1,667,591 | ...301,844
Bonds - Industrial and Miscellaneous
[ 00130H AK 1JAESCORP oo [ ...] 04/01/2005.] STANDISH, AYER & WOOD..... | 06/01/2005. | ISSUE CALLED at 101.4167......] .............. 55,000 [ voovreernn 55,825 [ ..oovoeeee 55,779 | 55594 ... | (231)] | (231)] I | 185 | 185 | 2727 | ... 1,948 |
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01958X AS 6|ALLIED WASTE NORTH AMERICA.. ...| 04/01/2005. [ STANDISH, AYER & WOOD..... 05/19/2005. | SALOMON BROS.........cccccrmvvve | w000 185,000 | ... 191,244 | ... 188,700 | ........ 190,965 | .ooovvervvirvvrn | verrrnecs @7 e [ e 279 | i | e | v (2,265) | ....cc.s (2,265)

02504R AC 1| AMER CASINO & ENTERTAIN ...| 04/01/2005. | STANDISH, AYER & WOOD..... 07/07/2005. | BANC OF AMERICA. 1,147 L1147 .

02744R AH 0| AMERICAN MEDIA OPERATION ...| 04/01/2005. | STANDISH, AYER & WOOD..... 11/30/2005. [LEHMAN B.......coconvvvmmnrrnncrinns | evrerirnenen90,000 | 092,925 | 084,225 | 92,111 | | 814 | | e (814) [ [ [ s (7,886)

029912 AH 5| AMERICAN TOWER CORP ...| 04/01/2005. | STANDISH, AYER & WOOD..... 07/21/2005. | ISSUE CALLED at 104.6880...... 195

03073K AC 5|AMERIGAS ... | 04/01/2005. | STANDISH, AYER & WOOD..... 05/03/2005. | CORPORATE REORGANIZATI(

040228 AL 2|ARGOSY GAMING CONTS ... ...| 04/01/2005. | STANDISH, AYER & WOOD..... 08/01/2005. | CORPORATE REORGANIZATI(

093645 AB 5|BLOCK COMMUNICATIONSINC ... ..| 04/01/2005. | STANDISH, AYER & WOOD..... 12/12/2005. | CORPORATE REORGANIZATI] ...

143436 AG 8| CARMIKE CINEMAS .o ..| 04/01/2005. | STANDISH, AYER & WOOD..... 08/29/2005.

20903H AB 4| CONSOLIDATED COMM HLD PRIV PLACE...| ... | 04/01/2005. | STANDISH, AYER & WOOD..... 08/25/2005.

228227 AY 0| CROWN CASTLE INTL CORP ...| 04/01/2005. [ STANDISH, AYER & WOOD..... 08/09/2005.

228344 AC 1| CROWN EUROPEAN HOLDINGS SA ...| 04/01/2005. | STANDISH, AYER & WOOD..... 10/25/2005.

29382R AB 3| ENTRAVISION COMMUNICATION ..| 04/01/2005. | STANDISH, AYER & WOOD..... 08/16/2005.

338032 AS 4|FISHERSCIENTIFIC INTLIN . ..| 04/12/2005. | FIRST TENNESSEE........... ... | 07/12/2005. | CORPORATE REORGANIZATI(

358497 AC 9|FRIENDLY ICE CREAM CORP PRIV PLACE. |... | 04/01/2005. | STANDISH, AYER & WOOD..... [ 05/03/2005. | GOLDMAN (1)

373298 CB 2| GEORGIA PACIFIC ... ...| 04/01/2005. | STANDISH, AYER & WOOD..... 09/13/2005. | SALOMON BROS

40862P AC 1|HAMMONS JOHN Q HO ...| 04/01/2005. | STANDISH, AYER & WOOD..... | 09/02/2005. | ISSUE CALLED at 111.

449909 AL 4|ICI WILMINGTON INC ...| 05/31/2005. [ GOLDMAN (1) ... | 06/15/2005.

571783 AD 1| MARSH SUPERMARKET INC ...| 04/01/2005. | STANDISH, AYER & WOOD..... 05/18/2005. | FIRST TENNESSEE.

629377 AS 1|NRG ENERGY INC ...| 04/01/2005. | STANDISH, AYER & WOOD..... 09/12/2005. | ISSUE CALLED at 108.0000......

638477 AB 5| NATIONAL WATERWORKS INC ...| 04/01/2005. | STANDISH, AYER & WOOD..... 07/14/2005. | ISSUE CALLED at 118.7929......

64015Y AB O|NEIGHBORCARE INC ... ... | 04/01/2005. | STANDISH, AYER & WOOD..... 08/18/2005. | ISSUE CALLED at 109.6850......

667294 AP 7|NORTHWEST AIRLINES 1999-2 ... ..| 04/01/2005. | STANDISH, AYER & WOOD..... 04/13/2005. | STANDISH, AYER & WOOD.....

716599 AB 1| PETROLEUM GEO SVCS ASANE ..| 06/16/2005. | VARIOUS..........coovveerrrremnerirnnes 12/23/2005. | CORPORATE REORGANIZAT(] ....

72347C AC 8| PINNACLE SYSTEMSINC ......cccoovvenee ... | 04/01/2005. | STANDISH, AYER & WOOD..... | 10/21/2005. | LEHMAN B.......ccc.ccocomirrmmiirrrinnns

74913R AA 9| QWEST SVCS CORP ...| 04/01/2005. | STANDISH, AYER & WOOD..... | 06/15/2005. | ISSUE CALLED at 110.9786......

74913R AJ 0| QWEST SVCS CORP ... | 04/05/2005.| CS FIRST... ... | 11/09/2005. | CORPORATE REORGANIZATI(

749564 AA 8|RHDONNELLEY FIN CORP ...| 04/01/2005. | STANDISH, ... | 12/01/2005. | CORPORATE REORGANIZATI(

75952B AM 7| RELIANT ENERGY INC ...| 04/01/2005. [ STANDISH, AYER & WOOD..... | 11/03/2005.

76113B AF 6| RESIDENTIAL CAPITAL CORP PRIV PLACE | ...| 06/21/2005. [ BEAR.......ccococvmmrrimmmeermeresnninns 06/22/2005. | CITIGROUP..

76182K AK 1|REYNOLDSRJTOBHLDGSIN .....].. 04/01/2005. | STANDISH, AYER & WOOD..... 07/01/2005. | ISSUE CALLED at 99.9900........

780153 AM 4| ROYAL CARIBBEAN CRUISES ... | 04/01/2005. | STANDISH, AYER & WOOD..... | 12/08/2005. | LEHMAN B....

799183 AA 6| SAN PASQUAL CASINO DEV GR ...| 09/15/2005. ... | 09/15/2005. | MERRILL..

846425 AK 2|SPANISH BROADCASTINGSYS .. ..| 04/01/2005. | STANDISH, AYER & WOOD..... 06/21/2005. | RAYMOND....

879482 AA 5| TELENET GROUP HOLDING NV ... ...| 04/01/2005. | STANDISH, AYER & WOOD..... 11/23/2005. | ISSUE CALLED at 74.4225........

881609 AN 1| TESORO PETROLEUM CORP ...| 04/01/2005. | STANDISH, AYER & WOOD..... 11/18/2005. | ISSUE CALLED at 100.0000......

882491 AH 6| TEXAS INDUSTRIES INC .| 04/01/2005. | STANDISH, AYER & WOOD..... 06/20/2005. | ISSUE CALLED at 116.4455.

902118 BE 7|TYCOINTLGROUP ... ...| 04/01/2005. | STANDISH, AYER & WOOD..... [ 11/16/2005. | LEHMAN B

078132 AU 8|BELL CDA MEDIUM TERM NTS C | 02/08/2005. .| 10/20/2005. | NESBITT...

29250Z AF 5|ENBRIDGE PIPELINES INC MT 12/13/2005. 12/13/2005.| NBC CLEAR.

370452 BF 7|GMAC CANADALTD . C | 06/01/2005. .1 09/07/2005.

515110 AM__ 6| LANDWIRTSCHAFTLICHE RENTE C [ 04/28/2005. 06/15/2005.

4599999. Total - Bonds - Industrial and Miscellaneous..............ccccooevvevrennne... ....23,100,688 | ....

6099998. Total - BONGS.....cooooviveiiiiiiii i, ..335,514,150

Common Stocks - Industrial and Miscellaneous

002535 20 1|AARON RENTSINC ... | 04/14/2005. .1 07/01/2005. [ VARIOUS...........ooovvmvcrirmrrrrncrnns | cvveene 21,400.000 ..400,313 | .......... 522,397 | ......... 400,313 | ... 0

004930 20 2|ACTIVISION INC ...| 06/22/2005. | LIQUIDNET. 08/09/2005. | ESI SEC........cvvvemrrreereeinsrrennns | e 21,500.000 383,453 383,453 | ... 0

00508X 20 3| ACTUANT CORP ...| 01/07/2005. | VARIOUS.... .. | 04/21/2005. [ VARIOUS........coovvvvvvrccrrrirrssnnes | wovnene 13,500.000 ..669,823 | ..........601,423 | ......... 669,823 0

007865 10 8| AEROPOSTALE ...| 01/28/2005. | CITIGROUP.... . 09/13/2005. | VARIOUS........coovomrrermrerernnerinns | e 24,500.000 ..672,099 | ...........613175 | ........ 672,099 0

00845V 30 8|AGERE SYSINC ...| 07/01/2005. 09/14/2005. 83,100.000 1,017,604 | ...........842,528 | ...... 1,017,604 0

018581 10 8|ALLIANCE DATA SYSTEMS ...| 05/19/2005. 08/09/2005. .2,600.000 .99,184 99,184 0

019589 30 8|ALLIED WASTE INDS INC .| 04/28/2005. | LYNCH JONES... .. | 09/13/2005.| BNY BROKERAGE..........ccoocooers | wornncs 50,000.000 ...385,605 | ...........463,166 | ........ 385,605 0

03073T 10 2|AMERIGROUPCORP ... 04/08/2005. | JEFFERIES & CO... .| 08/09/2005. | ESI SEC........cccvermvrrrmveriiererinnens | v 7,300.000 ..267,114 267,114 0

032346 10 8| AMYLIN PHARMACEUTICALS INC .| 06/27/2005. | VARIOUS 07/28/2005. | VARIOUS........oovverereerrareenreenns | e 145,000.000 3,033,269 | .......2,730,829 | ...... 3,033,269 0
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034425 10 8| ANDREW CORP ...| 03/16/2005. .| 12/08/2005. | SANFORD.........ccoomvvrerrerrnnerinns | e 6,000.000 0

045174 10 9|ASK JEEVES INC ...| 03/15/2005. 03/21/2005. | BEAR.... .6,400.000 0 17,615 17,615

05367P 10 0|AVID TECHNOLOGY,INC. ...| 04/11/2005. 08/09/2005. 0 (74,249) (74,249)| .

053893 10 3|AVOCENT CORP ...| 03/15/2005. .| 04/04/2005. I 0 .13,025 13,025

057224 10 7|BAKER HUGHES, INC. ... | 06/02/2005. 08/11/2005. | VARIOUS........cccovvrmmrvmriririrenes | werens 75,000.000 0 637,495 |.......

067383 10 9|BARD CRINC ... | ...] 06/16/2005. 11/04/2005. | VARIOUS.........ccomvevemmrrermnrrirnene | crreees 36,800.000 0

111621 10 8|BROCADE COMMUNICATIONS SYS ...[ 01/21/2005. | INSTINET CROSS.. ... | 02/17/2005. | WARBURG........cocosrurreermrernrirnns | corens 16,700.000 0

117043 10 9|BRUNSWICKCORP ... ...| 02/01/2005. | THEMIS TRADING. .1 03/11/2005. | MERRILL........ovvvvrevreecrrirneriirans | v 2,300.000 0

122014 10 3|BURLINGTON RESOURCES INC ...| 06/02/2005. | VARIOUS.... .. | 12/13/2005. 30,000.000 0

12618T 10 5|CRAINTLINC ...| 06/23/2005. [ ADAMS HA. ...] 08/09/2005. [ ESI SEC......cooormvereerrriserirnenrs | evvres 3,000.000 0

126650 10 0]|CVS CORP worr| ... | 02/02/2005. | LEERINK SWANN.. .| 06/16/2005. | VARIOUS..........comvevrrreermrrriranne | e 40,000.000 0

127190 30 4|CACIINTERNATIONALINC-CLA ... ...| 03/15/2005. | VARIOUS.... 11/03/2005. o | e 16,300.000 0

141705 10 3|CAREMARKRXINC ...| 02/01/2005. | LIQUIDNET. 03/11/2005. B 38,000.000 0

15135B 10 1| CENTENE CORP DEL ... 07/19/2005. 10/26/2005. [ VARIOUS...........covvvrerrnrrrseiririns | e 52,100.000 0

152312 10 4|CENTEX CORP ...| 10/27/2005. 11/23/2005. . 20,000.000 0

159423 10 2|CHAPARRAL STL CO DEL ...| 08/01/2005. 08/22/2005. . e | 11,300.000 0

159864 10 7|CHARLES RIVER LABORATORIES ...| 07/13/2005. .. | 12/15/2005. 0

162456 10 7|CHATTEMINC <. | ... | 04/04/2005. | JEFFERIES & CO... ... | 08/09/2005. (V) USRI ISR I (5,368) | ......... (5,368) | .....

166764 10 O|CHEVRONTEXACOCORP ... ...| 02/17/2005. | LYNCH JONES . | 09/23/2005. (V] [OOSR IO (42,063)] ....... (42,063)] ........ 20,799

192446 10 2|COGNIZANT TECHNOLOGY SOLU ...| 02/01/2005. | MERRIMAN CURHAN 06/17/2005. ...505,545 0

20030N 10 1|COMCAST CORP CLA ...| 02/15/2005. | VARIOUS.... 11/03/2005. 2,865,351 0

216640 10 2|COOPER CAMERONCORP ... ...| 09/22/2005. | VARIOUS.... .. | 12/01/2005. | VARIOUS..........ccoouvvvrmueriinnerrinns | +......85,000.000 | ........5,182,466 | ........ 6,059,986 0

22160N 10 9|COSTARGROUPINC. . ...| 03/15/2005. | JEFFERIES & CO... . | 08/09/2005. ...205,413 0

232806 10 9|CYPRESS SEMICONDUCTOR CORP ... | 06/23/2005. 10/10/2005. ..272,587 0

247916 20 8|DENBURY RESORCES INC ... | 04/04/2005. 08/09/2005. . ..132,476 0

286045 10 9|ELECTRONICS BOUTIQUE HLDGS ... | 04/14/2005. 07/19/2005. 25,500.000 0

302445 10 1|FLIRSYSINC . ...| 01/04/2005. 05/18/2005. | VARIOUS........cccoomvrrmvcriirecrrinns | e 6,100.000 0

305204 10 9| FAIRMONT HOTELS RESORTS | ...| 07/08/2005. 08/05/2005. 22,600.000 0

315616 10 2|F5NETWORKINC.COM ..o ...| 05/19/2005. ...| 08/09/2005. 0

36466R 10 1|GAMESTOPCORP .. ...| 07/19/2005. .1 09/30/2005. [ PIPER JAFFREY.........ocommvrermmrr | crrernnes 0

367905 10 6| GAYLORD ENTMT CO NEW ... | 06/22/2005. 08/09/2005. | ESI SEC.... 0

374276 10 3|GETTY IMAGES INC ...| 06/17/2005. 12/12/2005. | VARIOUS.. I . 0

375766 10 2|GILLETTE CO ...| 08/01/2005. 10/03/2005. | MERGER.........ccouvvvrmerrireririrneri | o 137,500.000 0

38821G 10 1| GRANT PRIDECO INC ...| 10/19/2005. 12/12/2005. I 215,000.000 0

412822 10 8|HARLEY DAVIDSON INC ...| 01/21/2005. 11/23/2005. B 15,000.000 0

441339 10 8|HOTTOPICINC .. ...| 06/27/2005. 10/19/2005. 4,300.000 0

452526 10 6|IMMUCOR INC . ...| 08/08/2005. | VARIOUS.... 10/11/2005. .7,400.000 0

45811K 20 8|INTEGRATED CIRCUIT SYSTEMS ...| 07/25/2005.| MONTGOMERY SEC. 09/19/2005. 2,700.000 0

460254 10 5|INTERNATIONAL RECTIFIER C ...| 07/25/2005. | FIRST ALBANY.. <o | 1071172005, | WILLIAM.....ccoooveorreeereeseerenene | e 25,700.000 0

46120E 60 2[INTUITIVE SURGICALINC ... ... | 04/22/2005. .. | 07/25/2005. 6,300.000 0

524908 10 O|LEHMANBROSHLDGSINC .. ...| 06/24/2005. [ SANFORD.. ... | 08/31/2005. | SANFORD........coorrvermrrrirnmernnees | vvererienes 700.000 0

567908 10 8| MARINEMAX INC ...| 06/23/2005. | DAIN BOS... .. | 08/09/2005. .2,100.000 0

571903 20 2| MARRIOTT INTL INC NEW ...| 06/17/2005.  WESTMINSTER. ... | 08/09/2005. 14,900.000 0

58552D 87 9| STANDISH MELLON H/Y BOND FUND .| -.-] 03/18/2005. | STANDISH, AYER & WOOD..... | 03/31/2005. 2,862.000 0

63935N 10 7| NAVIGANT CONSULTING INC ...| 02/10/2005. .| 08/09/2005. 4,100.000 0

680665 20 5|OLIN CORP ...| 03/23/2005. 05/04/2005. 9,200.000 0

695112 10 2|PACIFICARE HEALTHSYSDEL . ... | 04/29/2005. 07/25/2005. | VARIOUS........cccovevmrrrmrinrirnnes | s 31,100.000 0

695210 10 4|PACKETEERINC ... | 04/29/2005. 08/02/2005. | SMITH BA.........ocvvrrrrenerernreenne | e 80,615.000 0

704326 10 7|PAYCHEXINC . ...| 06/17/2005. 07/25/2005. 64,600.000 0

705324 10 1|PEDIATRIX MEDICAL GROUP INC v | - | 01/28/2005. 11/03/2005. +reer.3,600.000 0

716016 20 9|PETCO ANIMAL SUPPLIES, INC. ... ...| 05/06/2005. 08/11/2005. | VARIOUS........oocverrrrerrrreernreernns | e 49,400.000 0

726505 10 O|PLAINS EXPL& PRODTN CO ...| 03/23/2005. 10/20/2005. | VARIOUS..........comverrmrrrimsrrireens | s 32,700.000 0

727493 10 8| PLANTRONICS INC NEW .1 03/30/2005. 05/10/2005. | VARIOUS........cocverereemrrrernreernns | e 36,400.000 0
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73172K 10 4|POLYCOM INC ...| 01/19/2005. 11/17/2005.| BNY BROKERAGE..........ccccconnuer | e 200,000.000 | ........ 3,878,660 | ........ 3,216,425 | ...... 3,878,660 0

74022D 10 O0|PRECISION DRILLING CORP ...| 03/31/2005. 06/09/2005. | VARIOUS........cocoommrrermrrrernrririns | e 35,900.000 1,586,008 0

749941 10 O|RF MICRODEVICES INC ...| 09/13/2005. 12/02/2005.| BNY BROKERAGE..........ccccconnier | e 350,000.000 2,275,365 0

758110 10 O|REEBOKINTLLTD ...| 01/04/2005. .| 06/17/2005. .1,700.000 74,788 0

776696 10 6|ROPER INDUSTRIES INC ... | 02/08/2005. 08/09/2005. 0,000.000 614,176 0

778296 10 3|ROSS STORES INC ...| 06/17/2005. 10/11/2005. | VARIOUS.........ccommerrmrrermrrrirnene | e 65,600.000 0

78464R 10 5|SRAINTLINC ... | ... | 08/24/2005. ... | 12/19/2005. | VARIOUS.........cccovermrrvrrrrrirenes | s 15,200.000 0

811054 20 4|SCRIPPSEWCOOHIO . ...| 04/29/2005. .| 10/24/2005. 32,800.000 0

82967H 10 1| SIRF TECHNOLOGY HLDGS INC ...| 07/20/2005. 12/08/2005. 0

855030 10 2|STAPLESINC ... ...| 10/10/2005. 11/03/2005. 0

859152 10 0| STERIS CORP ...| 01/26/2005. 12/07/2005. 0

87612E 10 6| TARGET CORP ... | 05/05/2005. 11/02/2005. 0

880779 10 3|TEREXCORP ... ...| 03/28/2005. 08/02/2005. 0

88164L 10 0| TESSERA TECHNOLOGIES INC ... | 02/08/2005. 10/21/2005. 0

89579K 10 9|TRIAD .. ...| 06/16/2005. 10/06/2005. 0

911163 10 3| UNITED NAT FOODS IN ...| 05/23/2005. ...| 08/10/2005. 0

912909 10 8|UNITED STATES STL CORP NE ...| 04/27/2005. ... | 08/01/2005. 0

92276H 10 6|VENTANA MEDICAL SYSTEMS ... ... | 04/04/2005. . | 08/09/2005. 0

962166 10 4|WEYERHAEUSER CO ... | 03/04/2005. 04/29/2005. 0

98956P 10 2|ZIMMER HOLDINGS INC. ...| 09/13/2005. | GOLDMAN (1) .| 12/02/2005. 20,000.000 0

G95089 10 1| WEATHERFORD INTERNATIONAL LTD BERM ... | 06/06/2005. | VARIOUS.... 08/10/2005. 5,000.000 0

00440P 10 2|ACE AVIATIONHLDGSINC ... C [ 06/08/2005. 10/03/2005. 0

013716 10 5|ALCANALUMINIUMLTDNEW .. C [ 07/28/2005. 09/26/2005. 0

01853E 20 4|ALLIANCE ATLANTIS COMMUNI ...| C| 01/14/2005. 03/31/2005. 0

046346 20 1|ASTRAL MEDIA INC C [ 01/17/2005. 06/15/2005. 0

05534B 10 9|BCE INC C | 01/04/2005. .| 11/04/2005. 0

064149 10 7|BANK NOVA SCOTIA HALIFAX C [ 11/17/2005. 11/30/2005. | VARIOUS 0

067901 10 8|BARRICK GOLD CORP C [ 05/11/2005. 05/16/2005. | RAYMOND.... 0

097751 20 0|BOMBARDIER INC ...| C | 08/15/2005. ... | 09/20/2005. 0

098536 10 5|BONAVISTA ENERGY TR .. [ C ] 09/20/2005. .| 11/23/2005. 0

13321L 10 8|CAMECOCORP ... C | 04/04/2005. 05/02/2005. 0

136069 10 1|CAN IMPERIAL BK OF COMMERCE . C [ 07/27/2005. 08/04/2005. 0

136385 10 1| CANADIAN NAT RES LTD ... | C | 06/16/2005. .| 08/16/2005. 0

13645T 10 0| CANADIAN PACRY LTD .. [ C | 04/05/2005. 08/17/2005. 0

136681 20 2| CANADIAN TIRE LTD ...| C [ 03/30/2005. 09/16/2005. 0

138906 10 2| CANWEST GLOBAL COMMUNICAT .| C | 01/12/2005. 06/14/2005. 0

15101Q 10 8| CELESTICAINC ...| C | 06/15/2005. 08/05/2005. JEOSSRRR I 81,500.000 0

220874 10 1|CORUS ENTERTAINMENT INC-B S .| C [ 05/13/2005. 11/14/2005. [ VARIOUS.........ccoovvvreerverrscrseins | e 60,700.000 0

22409V 10 2|CPSHIPSLTD e C [ 05/13/2005. 06/27/2005. | VARIOUS........cccoommreermrrrinnceinns | e 29,800.000 0

29357T 10 4[ENSIGN RESOURCE SVC GROUP C | 02/03/2005. .. | 04/06/2005. [ VARIOUS 22,200.000 0

30224T 87 1|EXTENDICAREINC-CLA ... | C | 04/06/2005. IC| 05/16/2005. [ NBC CLEAR.........o.coomeremrrermanres | cvvvrn 2,400.000 0

318071 40 4|FINNING INTL INC C [ 06/16/2005. .. | 12/13/2005. | VARIOUS 39,900.000 0

448055 10 3|HUSKY ENERGY INC C [ 06/15/2005. 10/19/2005. | VARIOUS..........comverrmrrrirscriraens | v 29,800.000 0

453258 40 2|INCOLTD C [ 03/07/2005. 03/23/2005. .1,700.000 0

47215Q 10 4|JEAN COUTU GROUPS INC QA C [ 08/31/2005. 10/19/2005. 28,900.000 0

53278L 10 7|LINAMAR CORP C [ 07/05/2005. 11/16/2005. | VARIOUS.........ccomvvvermrrerrrrirnene | e 61,100.000 0

535919 20 3|LIONS GATE ENTMNT CORP ...| C| 06/22/2005. ... | 12/20/2005. | VARIOUS..........omvrrrrrrririnrrirnnne | oo 50,200.000 0

539481 10 1|LOBLAW COSLTD ...| C| 01/04/2005. .| 07/26/2005. | NBC CLEAR.......c.commveermrereernens | worrrees 0

59162N 10 9|METROINC C [ 08/10/2005. 12/01/2005. | VARIOUS.. 0

656568 10 2| NORTEL NETWORKS CORP C [ 10/25/2005. 11/30/2005. | VARIOUS.. 0

66977W 10 9| NOVA CHEMICALS CORPORATION ........... C [ 06/17/2005. 06/27/2005. 0

67000X 10 6|NOVELIS INC ...| C [ 01/05/2005. 01/20/2005. 0

707885 10 9|PENN WEST ENERGY C [ 02/11/2005. .1 03/31/2005. . 4,600.000 1,136,895 | ...... 1,247,871 0 ..(110,976) | .

71644E 10 2|PETRO-CDA .| C | 06/15/2005. 06/29/2005. | NBC CLEAR..........ccomuerrecermmeerrrins | crerrenns 4,200.000 | ...........325,282 | ........... 335,302 325,282 0 f oo e | 2000010,020 | e 10,020
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Annual Statement for the year 2005 of the FACTORY M UTUAL I NS U RAN C E CO M PANY

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Book/ Current Interest
r (Bonds) Adjusted Year's Total Foreign Realized Total and Paid for
e or Carrying Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Value at Valuation Year's Temporary | Changein | Exchange Gain (Loss) (Loss) Received Interest
CUsIP o Date Disposal Shares Actual Disposal Increase/  |(Amortization){ Impairment B./A.C.V. | Changein| (Loss)on on on During and

Identification Description n| Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Date (Decrease) | Accretion | Recognized | (12+13-14) | B./A.C.V. | Disposal Disposal Disposal Year Dividends

73755L 10 7|POTASH CORP SASK INC ... | C ] 03/31/2005. .1 09/21/2005. O oo | e | 000000 72,736 | ... 72,736 | 1,623

748203 10 6|QUEBECORWORLDINC ... C [ 04/15/2005. 05/12/2005. 0

760975 10 2|RESEARCH IN MOTION C [ 05/26/2005. 06/06/2005. 0

775109 20 O0|ROGERS COMMUNICATIONS -CLB C [ 04/14/2005. 08/15/2005. 0

776249 10 4|RONAINC ...| C| 03/07/2005. 06/27/2005. 0

82509W 10 3|SHOPPERS DRUG MART CORP ...| C [ 05/11/2005. 06/03/2005. 0

866796 10 5|SUNLIFE FINANCIALSVCSCAN ... C | 01/04/2005. 02/18/2005. 0

867229 10 6|SUNCOR ENERGY INC ... | C | 07/06/2005. 08/15/2005. 0

873028 10 4|TSX GROUP INC C [ 03/30/2005. 10/27/2005. . 0

87425E 10 3| TALISMAN ENERGY INC C [ 07/05/2005. 10/17/2005. 39,500.000 ,998, 0

878742 20 4|TECK COMINCO LTD ...| C | 04/18/2005. 06/08/2005. 32,100.000 | ........1,255,869 | ........ 1,205,335 | ...... 1,255,869 0

879946 60 6|TELESYSTEM INTLWIRELESS ... C | 02/02/2005. 03/24/2005. 34,700.000 ..641,579 | ........ 638,024 0

891160 50 9|TORONTODOMINIONBKONT .. C [ 06/23/2005. 08/15/2005. .9,600.000 ...525,887 507,777 0

903914 10 9|ULTRA PETROLEUM CORP ..| C | 09/30/2005. 10/21/2005. 6,200.000 1,229,945 1,514,690 0

92733B 10 6| VINCOR INTL INC C [ 01/11/2005. 02/10/2005. 34,600.000 1,123,282 1,237,068 0

985569 10 2| YELLOW PAGES INCOME FD C | 08/26/2005. 11/02/2005. 62,300.000 v 875,570 | i 986,899 0 L

6899999. Total - Common Stocks - Industrial and Miscellaneous............cccoueee _vvee. ...137,106,521 | ..135,985,718 0 0

7299998. Total - Common StockS.........ccoviiveeunces ...135,985,718 | ...137,106,521 | ..135,985,718 0 0

7399999. Total - Preferred and Common Stocks ...135,985,718 | ...137,106,521 | ..135,985,718 0 0 0 1,120,808 | ....1,120,808

7499999. Total - Bonds, Preferred and Common Stocks. ...471,871,078 | ...472,920,086 | ..471,499,868 | ......occee0 | .(371,201) | covivviiien 0 [ oo (371,201)] oo (V] [P 0]...1,420,219 |....1,420,219 |..4,708,792 | 1,685,793




ponal sementornoyear0soine. FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation| Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date
Code or Alien| (See SVO | Intangible Assets | Total Amount 10
CuUsIP Description Insurer Purposes and | Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification| Procedures | Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign| Number Manual)  |Company's Stock?) Assets Value Shares Qutstanding
Common Stocks
Alien Insurer
30247@ 10 8[FM Insuance Company LTD.........cccccoeeerrrirriinnnas [..F.....[AA-1120610 [ 3iD.................. [NO.oesce [ v 234,687,005 { ....... 80,000.000 | ........ 100.0
1499999. | Total - CommON StOCKS = AlIEN INSUIET........ovuivieieieierieissssesscsssessssessessesssessessessssssessesssessessssssessessesssssssssessansssssee | ssesssssssssssssssans 0] 234,687,095 |......... XXXooioriereas e XXX.....
Other Affiliates
01811* 10 7|FMIC Holdings............. 3liC... ..NO... 656,564,851 .42,029.000
30270@ AA 6|FM Global Technologies. lCveeverervvees [ eeNOcceees | e [ e | e, 1.000
30303@ 10 9[FMEC.......coseververrerrnee 409,933.000
74365@ 10 2[TSB.....ccooiiiieeieicrissieeieieeseesesisesssssessssssesssssssnsens | avsessesses | erensenssessensansees | OCkscseessssssssens | eeeNOuiioioiisiisiianis | eeveeriesiessessiesesens | cvesesinns 500.000
1799999. | Total - Common Stocks - Other Affiliates
1899999. | Total - Common Stocks......
1999999. | Total - Preferred and Common Stocl
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....3,852,394,573.
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of | Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5
CUsIP Section 1 Included in
|dentifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1| Number of Shares | % of Outstanding
Preferred Stocks
000000 00 0] Affiliated FM Incurance Company.........ccceecveereerecsnreneenees | FMIC HOIAINGS INC..viviviii e | enrsseisiesissessesessssesssnees | coeresieenasd 47,500.000 | ..ooverriienne. 65.5
0199999. | Total - Prefermed SHOCK. ... ittt sees skttt sttt | srensnnsssnssnsssnsssnssnnsss0 | cosnesnnes D00, S P XXX
Common Stocks
000000 00 0| Affiliated FM Insurance COmpany.........ccccvvevvererereceernnns FMIC HoldINGS INC...covvvcveieice e [ eveesessensesssissiessssesiensens | everienas 80,000.000
000000 00 0|Appalachian Insurance Company. veee | FMIC HOIAINGS INC.vovvecvcee et vesisieienies | evveresiesisesssssessessnsens | eevevnens 705,000.000
000000 00 0|Corporate Insurance Services, Inc.. .| FMIC Holdings Inc... .1,000.000

000000 00 0O
000000 00 0

FMIC Real Estate Holdings Inc....
Risk Engineering Insurance Company, LTD...

FMIC Holdings Inc...
FMIC Holdings Inc...

.1.000
.120,000.000

0299999.

Total - Common Stock

0399999.

Total - Preferred and Common Stock
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Annual Statement for the year 2005 of the FACTORY M UTUAL I N S U RAN C E CO M PANY

SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
213 8 9 10 11 14 15 16 17 18 19

F Amount

0 Current Due and

r Year's Total Accrued

e Book/ Unrealized Current Other Than Foreign December 31 Non-

i Adjusted Valuation Year's Temporary Exchange of Current Admitted Gross Paid for

g9 Date Maturity Carrying Increase/ (Amortization)/ |  Impairment Change in Par Actual Year on Bond Due and Effective | How Amount Accrued

Description Code| n | Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rate of | Paid Received Interest

U.S. Government Bonds - Issuer Obligations
USTREASURYNOTE [.......]....] 0810212005 [BARCLAYS US FUN......oocorsss [04/30/2006] .............. 119699 [ ... Eol I P 120,000 | v 119,319
0199999. U.S. Government Bonds - ISSUEr OBlIGatioNS. . ....ooovvuuueiisiiiece s 119,699 0 380 0 0 120,000 119,319
0399999. Total - U.S. Government Bonds 119,699 0 380 0 0 .120,000 119,319
All Other Government Bonds - Issuer Obligations
CANADA GOVT SRS BN C.. | 12/05/2005.. [ VARIOUS 06/01/2006| ...........12,711,710 | ......... LTTT | s .12,725,000
CANADIAN T-BILL e | s C..| 12/07/2005.. [WOOD........coocriiririiiissieesssiec s 03/09/2006 ............... 148,734 | oo | i [, .3 ..
0499999. All Other Government Bonds - Issuer Obligation 0 1,777 0 XXX..... XXX 168,992 | ......... 121,476
1099999. Total - All Other Government Bonds.. 0 1,777 0 XXX | XXX e 168,992 | ......... 121,476
Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
PXESCROWCORP [......]...1 04/01/2005.. | STANDISH, AYER & WOOD........00.000co. [02101/2006 251,750 (7.659) 47409 [ 265,000 212,000
3999999. Industrial and Miscellaneous (Unaffiliated) - ISSUer OBlgatONS...........cccrerererererereeereerses e e 251,750 | cooovvoeennee. (7659)] ..o 47,409 0 0 .265,000 212,000
4599999. Total - Industrial and Miscellaneous (UNGMIIEEEM).... ..ottt et ses bt sttt bbb 251,750 (7,659) 47,409 0 01.... 265,000 | .oooovivennee 212,000
Total Bonds
5499999, SUDLOLAIS = ISSUBT OBIIGAHONS. ........veee s sissssss s iess sttt sttt | snsesssi 13,231,893 (7,659) 49,566 0 (V] 13,260,000 | ......... 13,189,986 | ............. 45955 [ i XXX XXX XXX e 183,095 | ......... 125,727
6099999, SUDIOAIS = BOMAS.......ceeesiieiiees ettt | sreeeiees 13,231,893 (7,659) 49,566 0 ()] 13,260,000 | ......... 13,189,986 | ............. 45,955 | o XXX..... XXX | XXX ] e 183,095 | ......... 125,727
Class One Money Market Mutual Funds
BLACKROCK PROVIDENT TEMPFUND INST'L 11/30/2005.. | BLACKROCK........comsrrreeerenerinmssereisssnsennens 12/31/2006 36,642,301 | oo 36,642,301 316,817
DREYFUS CASH MGT NST SHARES .| 12/02/2005..| DREYFUS 12/31/2006 44,190,408 | ...........44,190,408 19,996
FIDELITY INSTMM CL 1 11/30/2005.. | FIDELITY CAP.......covvvererirrieernenrisneeiseneeens 12/31/2006 72,470,273 | oo 72,470,273 884,340
GOLDMAN SACHS FINANCE SQUARE MMF 12/07/2005..| GOLDMAN (1) 12/31/2006 | ........... 67,195,189 | .......... 67,195,189 | ........... 67,195,189 512,629
MERRILLLYNCH&COINC . .| 11/30/2005..| MERRILL . [ 12/31/2006 50,036,014 |. 50,036,014 50,036,014 | .eovevereererirennns | e | cevsnensiinns [ v [ o | s 796,437
MERRILL LYNCH PREMIER INST FUND 12/16/2005.. ] VARIOUS 12/31/2006 30,000,000 |. .30,000,000 .30,000,000 358,644 |.
8099999. Total - Class One Money Market Mutual Funds.. 300,534,185 | ..o, 0 0 XXX 00,534,185 | o0 | 0 [ XXX XXX | XXX 3,288,863
8299999. Total - Short-Term Investments ....313,766,078 (7,659) 49,566 | oo | 0 | XX | s 313,724171 | 145,955 | o0 [ XXX | XXX [ XXX s 3,471,958
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Annual Statement for the year 2005 of the FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

1 2 3 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
BANK OF AMERICA (OPERATING)........ccccocvrvenernncn HARTFORD, CT.....ooiviiriireeeeeineeseneeeenssessensenseeines | ceveeens | cevsneenersenens 3166 [ 91,922 [ e 2,317,856 | XXX

BANK OF AMERICA (LOSS PAYMENT).. . HARTFORD, CT.....cootiirirrinererineireiseisnisiseississienes | eoveeinns [ eeinesnennesesiesienenns
BANK OF AMERICA (A/P CDR)....... . HARTFORD, CT..

BANK OF AMERICA (PAYROLL)..... . HARTFORD, CT..
BANK OF AMERICA (COLLATERAL).. .. HARTFORD, CT..

(59,424,952) | XXX
(14,238,383) | XXX
..(5,978,081)| XXX
.826,106 | XXX

BANAMEX (NORWOOQD......... vo MEXICO,DF ... sisseseieesenes | coeeinns [ eeinessneinessiesissenns 174,621 | XXX
JP MORGAN/CHASE........... . NEW YORK, NY.. 175,396,307 | XXX
NORTHERN TRUST (LOCKBOX) o CHICAGO, IL....ooiiiciciccciscisiersisinsins [ e s | s | s | sesonssnssnnes 5,993,157 | XXX
ROYAL BANK (RES ACCT).....covvrimeririreiiresireninnns TORONTO, ON, CAN.. 8,574,641 | XXX
ROYAL BANK (USD ACCT)......... . TORONTO, ON, CAN.. ...234,578 | XXX

. TORONTO, ON, CAN.. - .(438,837)| XXX
..7,396,762 | XXX
..4,303,388 | XXX

125,137,163 | XXX

ROYAL BANK (PAYROLL ACCT)....
ROYAL TRUST.....coovverrerrirnenns .. TORONTO, ON, CAN..
TD BANK (GENERAL ACCT)....... . TORONTO, ON, CAN.. I
0199999. Total - Open Depositories XXX e XXX

0399999. Total Cash on Deposit..... . el XXX, 125,137,163 | XXX

0499999. Cash in Company's Office BRSNS S D O S I oo S I— 11,283 [ XXX

o 125 14844 [ XXX

0599999. Total Cash

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

118,787,332
188,810,374
....125,137,163

1. January.... ...156,261,835 |4. April.. 10. October.....
2. February.. ...157,167,034 |5. May... 11. November.
3. March....ooceeeiiies | e 97,019,346 |6. June 12. December,
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Annual Statement for the year 2005 of the FACTORY M UTUAL I N S U RAN C E CO M PANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CusIP Date Rate of Book/Adjusted Amount of Interest Gross Investment
Identification Description Code Acquired Interest Maturity Carrying Value Due & Accrued Income
Cash Equivalents
00137Q  LE B[ AIG FUNDING INC.....ooiverreecieiisctesiesise ettt essssssssssssssssasssassessessansss | svsessens | vessesessones 12/07/2005 01/06/2006 25,000,000
02585H RN 3| AMERICAN EXPRESS.......cooei ettt sttt sttt s sttt sessssstessesssstessssssessessssssessessssssssssssssns | enseess | covsreesensens 12/22/2005 ....01/20/2006 | .... ...25,000,000 | ....
17307S  AD 4| CITIGROUP FDG INC.....c.evererieiisrisstsiseissiesississssesssssssssssssssessssssessessssssssssssssssssessessessssssessesssssessessessssssssesssssssnss | vessenss | eovesessesens 12/15/2005 ....01/13/2006 | .... ...34,950,183 |....
36959 A9 4| GENERAL ELEC CAP CO.....ooieieierterisieiese sttt ssss s st ssnsssssssssessssans | eesienes | coveressesens 12/09/2005 ....01/09/2006 | .... ..34,967,178 |....
88602U AH 3 .12/15/2005 .. 01/17/2006 ... ...24,952222 | ....
0199999.

144,869,583




Annual Statement for the year 2005 of the FACTORY M UTUAL I NS U RAN C E CO M PANY

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits with the State of

Domicile for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value

1. Alabama........ccoovivevieieesieeen,
2. AlasKa........ccoeivireereieeeee e
3. ANZONA....iee
4. Arkansas........ceeeeeeinieieennns
5. California......cccccveerreverieieriiennnns
6. Colorado
7. Connecticut .
8.  Delaware......ccccoevvererieirereierennns
9.  District of Columbia
10, Florida......ooeeeveeeeeeeeeeias
11.
12.
13.
14.
15.
16.
17.
18, Kentucky.......ocooeveeveiiereiciceeiis
19.  LOUISIANA......coererirrieireieeieie s
20.
21.  Maryland
22.  Massachusetts..........ccccouerrrrrrrnnnn,
23, Michigan.......ccocooeeriierienisneseines
24, MinNESOta.......coovvrerreirrreieierireenns
25, MiSSISSIPPi..rrverrirernireirriesierereninns
26, MiSSOU.....vovvevrevireierireisieisiseinnens
27.  Montana.......ccoueereenrneinereinnennns
28.  Nebraska........ccoevvieerrrerriirirnnnens
29. Nevada.......coooovvmrenrinenireninnnns
30. New Hampshire
31.  New Jersey .
32, New MeXIiCO........ovrvrrerrererrrranens
33, NeW YOrK...ooooveeeerieireesieens
34.  North Carolina........c.ccccvverrrrrenrennes
35, North Dakota.......ccceverrerriirerrrnnnnn
36.  ONi0..ocerererre s
37.  Oklahoma.......ccccvvrivmrrerierrerrnnnn. OK i B.....| Property & CasUaly........ccocererrereierseireieiseissisesissineinns | ererssssesssessessssns | ssssessssssessssssessessnnss | sveessensenes 299,547 | .ovvrrnas 298,020
38, Oregon......cccoeeeerreererenserennnen. OR | i B.....| Property & Casualty and Workman's COmpensation.......... | c.eeeeereererniinns [ eonreenrnsensisssnssnnnns | cvevresnsennes 259,879 | .oovvrrennns 256,802
39.
40.
41,
42.
43.
44,
45,
46.
47.  \Virginia
48.  Washington.........ccccovvrrvenirsianenns
49, West Virginia.......oooveeveveeereererenen.
50.  WISCONSIN.....coeveerrirererrisisieeieinas
51, WYOMING...oorrereerneeieerereseeeeeees
52.  American Samoa....
53.
54.
55.
56.
57.
58.
5701, e
5702, e
5703, et
5798. Summary of remaining write-ins for
line 57 from overflow page.........cc...... 09,00 NN I XXX orietvrriseisnssnsisssssssssssssssssessessansses | sessnsssessessansnssenes (0] IR (V] IR (V] IR 0
5799. Total (Lines 5701 thru 5303+5798)
(Ling 57 abOVE)......ovoieeirieicerisiiias XXX XXX et sesseensesnees | ceeneenseesensensensanes (V] I (VN I (V1 I 0
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	E11.2 - Sch. D-Pt. 3
	E11.3 - Sch. D-Pt. 3
	E11.4 - Sch. D-Pt. 3
	E11.5 - Sch. D-Pt. 3
	E11.6 - Sch. D-Pt. 3
	E11.7 - Sch. D-Pt. 3
	E11.8 - Sch. D-Pt. 3
	E11.9 - Sch. D-Pt. 3
	E11.10 - Sch. D-Pt. 3
	E11.11 - Sch. D-Pt. 3
	E11.12 - Sch. D-Pt. 3
	E12 - Sch. D-Pt. 4
	E12.1 - Sch. D-Pt. 4
	E12.2 - Sch. D-Pt. 4
	E12.3 - Sch. D-Pt. 4
	E12.4 - Sch. D-Pt. 4
	E12.5 - Sch. D-Pt. 4
	E12.6 - Sch. D-Pt. 4
	E12.7 - Sch. D-Pt. 4
	E12.8 - Sch. D-Pt. 4
	E12.9 - Sch. D-Pt. 4
	E12.10 - Sch. D-Pt. 4
	E12.11 - Sch. D-Pt. 4
	E12.12 - Sch. D-Pt. 4
	E13 - Sch. D-Pt. 5
	E13.1 - Sch. D-Pt. 5
	E13.2 - Sch. D-Pt. 5
	E13.3 - Sch. D-Pt. 5
	E13.4 - Sch. D-Pt. 5
	E14 - Sch. D-Pt. 6-Sn. 1
	E14 - Sch. D-Pt. 6-Sn. 2
	E15 - Sch. DA-Pt. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. A-Sn. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. A-Sn. 2
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. A-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 2
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 2
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 2
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. E-Sn. 1
	E23 - Sch. E-Pt. 1
	E24 - Sch. E-Pt. 2
	E25 - Sch. E-Pt. 3

